uao. Inawnruse

SCB

ustmmdamSnddanisnean nevndive S1ia

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

Jouya o Tuil 31 wgun AN 2568

a a Jdy ¢
noanuitlalnamnalrdguszezanamsiin

UszIanneanusIN / Ngune U IN

- UsZ10MNean 13 IN: NBINHIINATIANINM/NBINUIIMWOMI00H (SSF)/neanusnfiasyuiuy il
AnuFeInelsyina
* NQNNBINH3IN: Equity General

wlenenaznagninisany

< amuluanasnu YssanduaniiyvesuSineanzidenluama niheasmuuenasusin anas
nuiasulufuvesu3imvanziden neanusudiednddiunaneunmuiunsenguiuueuitn
sanzbeu neaus A NS B siunaneuimuiunSenguiiuyesusinaanziden n3e derivatives
ndradeiumaneuumudunsenguiiuveusdnaanziden Taendeluseriliaydhifesndt 65% vos
NAV Fsozasuluiumiigivanzidelunmandonsndnfiiugud siuna Smnldhdumsnsgydo
Taga . o

- neanuewaluFyyIFovIedInTN (Derivatives) Morindsz@nsmumsuimsmsanu
(Efficient Portfolio Management) smzm%mm’%mimmnﬁm .

« nagmslumsuSmInemusIn: Yanialvinalszneumsmasitliigan nduiinia (Active
Management)

% v Y

wamsauiuOUsazAv T Iadounas 5 Uifiu (% asil)

- SCBLTT-SSF fviiyTa Peer avg

30%

20.74% 1003
17.67%.

20%
10% 9.13%

3.45%

0% -

3.53% .
0.23% 1.13% 2.33%
|

-1.85% -1.94%

-9.05%
12.66%11:89%

-10%

-9.61%

-20%

2563 2564 2565 2566 2567

=~y = o R TV = = A A jaa
Hnayn: “lmJ‘nnm“quﬂﬂmmnu Namimmmmﬂmmmmumumwﬂxmﬂunamuﬂumauﬂﬂgnu

wamsaniunudourawuuilnvya

YD 3heu emeu 15" 33' s 103 jtml

I
SCBLTT-SSF 2282 -854 -2449 -2042 -1153 NA  NA  -2.96
Filiva -1549 229  -17.05 -1098 -848 N/A  N/A 0.08
,,]']mg;ﬂelumjmaHﬁHZ 41532 543 -16.92 -1454 -10.12 NA NA  NA
ANNAUHIUVDINBINY 1398 11,61 1460 1773 1371 NA  NA 1437
AuEUYe Iy 3a 1254 1069 13.02 1570 1279 NA  NA  13.36

1 1A
nneme: % ol

2 1 o o
Aundelungan@AeIni mumsIANgaNeaUIINURI ATMC category

FHANONIT0ON
SCBLTT-SSF

TAUANMTE

6 : 1389g9

ampuluaninsyudundn Taamdelusouliieandt 80% voa NAV

Y23aNdINUIIN

Tuaanzieunaanm 27 3ignen 2550

Fu3uAY Class 1 n3NGIAN 2563

wamemsaeuiiuma At
21gNVINY Tifruaerglnsams
AIANINOINUIIN

WedNsn3 Usimsiaa 26 TN 2565

waLfiams fivdeinsel 8 NINGIAN 2552

ado
BHBIA
v A

o o ud
MrinanaunusAMArannSnanvalszme lne (SET TRI) 100%

o A
AUADU

- msasnulunesnusnlulymaehnidu '
- mamsariiuanvlueanvesnaanusu Nldiludedivududanams
autinaulueinnn

Y 1 4 a
MIUVITINADATHNVIN

185um35u509010 CAC

o A o
HNUIAVVIURVUIAN

) = A A o a
AAINUETINIDANBUATOINDUINIIANNLTEN

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



SCBLTT-SSF

MIBoHHIBAINY MIVNeAUHUIBAIY Joyaisadn

Swhmsde:  naiuiims Suhmsunedu: goiuims Maximum Drawdown 35.42%
NAIMMNs: ilaiims 83 15.30 w. SCB AIMNs: laiims 83 15.30 w. SCB Recovering Peroid N/A
EASY APP 84 16.00 . EASY APP 84 16.00 .
VY g 2 A “ vo FX Hedging -
yamUudmlumsdevignswsn: 1,000 1IN yamvuilumsneau: hidimua
£ J = \J
LYl & 2 . “ ! ‘e BN AIUHPUDSUMIAINY 2.85 1M
yamduilumsdoviensadali: 1,000 v HOANUHADVUA: Taifviua
o a1 A A o o Sharpe ratio -0.97
STEZNAIMISURUMNLAY: T+2 A2 IUNINI
1igsnnIumsems  Alpha -3.09%
=)
AU Beta 0.96

(veaauansasumlasszeznamsSuidumane
A A o= s X A g T a WY o ay ra
AuaTatIosWurseasnIndala wadd Ty

5 JuiimsiTuon I emsveny) o p
MsdaassmyasnulungugnaInnssu

Tracking Error -

vngme: myasnuluneanusuienseas (SSF) Aauauil 1 unsian 2568 Duduly daaygulsi NgHRAMHNT3H (Sector) % NAV
annseinnaatideumla

- o y— — wasnusazas1sgllon 2431

MBITNHENNZENTVINNBINUIIN (% MBI NAV 531 VAT) .
msunng 11.60

\J = Ta < a
M5 gagalaiifu HITOEN s 1127
mavams 2.68 213 maluladinsaumanaymsaems 9.67
\J v

samlae 3.21 2.24 ndive 704
wneme: - v3TmdamseviinsandsnlasmsssniisniSeniueiaiieliaeandesiunagns g 1243

) \J FAl ) U
nIemmldnelumsuSrisdams

v a aa < YA ] &
AT ITNHENNLISNN VNN DD YN8 (% VOIYAN YOV 3IN VAT)

1 = Ta =3 a
MBITITE gaga lihu 1fiUesa
msve 321 anciuluiSaniiy
Mmsudenu 3.21 g hiSeniy
msdulasuriigasnuin 321 anduliSemiy
— , v e«
msdudeuriiisasuenn 3.21 aniulaiSaniy
, 1o 1
mslounive aidi Y

Av o a = v A Aa s a Aqu ) ¢
Wneme: - v3Tmdamseninsantasumlasmisssuisuiisenivas uieliaeandesiunagns
nsemFaelumsumsdams

PR v 1A Y o ' Yo N A qug &
- usindamsddlidaldmhnemslenunirgaanuld Al ielddvlymanioulymsamuluneany
3NHeNM RN

o v da A v da A YY)
dadulsznnniwdduiiasnu nindauiiaanu 5 Suduusn

Uszannindau % NAV FonSwndau % NAV
4 Y v da d
Hu 93.64 wu vua.fadl Anaaeilamm 9.04
Ruehn 6.79 i vaa.dan. 6.54
A v ]
B q -0.43  u vua. e maylng 6.08
Y J a d da
AU vua.eaNud duls wesda 5.65
Y VNN FINNQEANTMS 4.89




SCBLTT-SSF

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



