uao. Inawnruse

SCB

ustmmdamSnddanisnean nevndive S1ia

v A dw U Y o Y
nia@errIUaIMa VB 1ATY Factsheet

) v a
VYoya o IUN 31 HUIAN 2568

a a ¢y
noanuitlaInavndisayulng Low Beta

YHATzaNYan
SCBLOWBETA(A)

UszIanneanusIN / Ngune U IN

- Usztamneanusan: neanusImaAnIasnwnemuInniwlaneilaldimsamulunenusindu
meld vas. Renfynesusuiiasyuuuulifinnudssmalszma
* NQNNBINH3IN: Equity General

wlenenaznagninisany

- neauiivleeasuluanasyuvesudimanzibodunmananninduradszmalng Taedi net
exposure lunsimsaananlaemadlusertliadhifesnindesaz 80 vesyamminddugnivesnaanu
531 TngneanuajsnTaniezdinn Beta Tagsandindinaia F99z3ims rebalance 1) 1 iAou tiiofo1san
1M Beta danandaililummdradu agnesnuiindnmslumsfmdendu daii

1. fudentfuiifiammnde wazvinalvafisswerduiundnnindiineaguasnuld (Investment
Universe) uaztaonijufii Beta anlunannindineaquasulamnlvinzuimsed

2. 1nzmdusedmlael¥nsInnziiZalSine (Quantitative Analysis) Aofimswanpaumsly
Factor M9 C]wnfu Value, Growth, Quality, Momentum, Ila¢ Sentiment 1ioa$19 Multi-Factor Score 34
Factor thanitlafimsAnyuazldechamsnaeiilanmerglumsdmdenndnning

3. ahmdnniwdldnsourmimiinlumsamu '
neanuenamulunIzamuUVesneIUsINKIene s IeFINITAMI NG (nBal) HienSadiiems
amuluedan3umive (REITs) #30n09nusnlnsaaIanug1u (infra) Faogmeldnmsdanisves
v3imdams ludadanlifydesaz 100 venyammindaugnivenaanu

- neanuewamuludyaIFonIadanth (Derivatives) orfindsz@nsmunsusmsmsanu
(Efficient portfolio management) !mx/ﬂ?amiﬁmimmnﬁm .

« nagNSlumsuSmIneanusIn: Yandsliualszneumanaenlniganndviiia (Active
Management)

pansauivNusazav it Sadounas 5 YiUfiu (% aoil)
Peer avg

5%
4.05%
4%
3%
2% 1.80%
1%
0%
-1%

2%

-1.94%

2563 2564 2565 2566 2567

A a o a O vy A a % A N aa
HNayn: 1“1]7]71637;14%6]%5!1]?]1! wamsﬂ1mua1mznmﬂaﬂauﬂau7|ﬂﬂmmaunmnmumauﬂﬂgﬂu

wamsaudunudouriauuuilnnae

YD 3eu eeu 13 33 530 103! jqzﬂl
AN
SCBLOWBETA(A) -1144 -1144 -1321 960 NA NA NA 936
ity va -16.15 -16.15 -18.78 -1279 NA NA NA  -12.14
ﬁ"ﬂéﬂﬂluﬂéu!aﬂgﬁ‘uz -14.08 -14.08 -18.17 -1451 NA NA NA  NA
ANUAUHINYDINBINY 547 547 721 1008 NA NA NA 993
AR YR STy Il IR 842 842 1013 1336 NA NA NA 1316

1
HINEIHQ: % Aol
2 4 9 1%
Aundelunganiedni MuMITANGUNBINUIINUY ATMC category

TAUANMTE

6 : 1389g9

ampuluaninsyudundn Taamdelusouliieandt 80% voa NAV

Y23aNdINUIIN

Tuaanzieunaanm 12 3iw1A3 2567

JuSuAY Class 12 Fnn 2567

oA Ty
uiﬂmﬂmsmmauﬂuwa Y

01gNVINY Tifruaerglnsams

Yo

NIANIINBINUIIN

YY)
HIENGY IUNIHIUD 12 AN 2567

12 Hwaw 2567

o Y v
avTinaneuumusInamanannindursszimalneg (SET TRI) 100%
aw (Y A o Ao A g oo < ¢
ToefiTnguszasnsrsdaiit iameailuiumuesnszneuvesnesalil
ale nezienfSeuiieuiuwamsdufiuauvesneanusn ifesain

% w
neanuiiniuamulufuaanzievlunmandomSnduradszima’lng
naz3anIanezdin Beta Tngsandindinain

o A
AUADU

- msasnulunesnusnlulymaehnidu '
- mamsariiuanvluefnvesnaanusu Nldiludedivududanams
autinaulueinna

Y 1 4 a
NMIUVITINADATUNVIN

185um3s5us09010 CAC

o a4 o
HNUIAVVIURVUIAN

) = A A o a
AAINUETINIDANBUATOINDUINIIANNLTEN

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



SCBLOWBETA(A)
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