uao. Inawnruse

SCB

ustmmdamSnddanisnean nevndive S1ia

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

Joya o Tufl 31 garnn 2568

namuﬁ]m"lmjmtﬁmé Machine Learning China All Share

FHANONITOONNIUTOIMIDIaNNIOTNG
SCBMLCA(SSFE)

UszIanneanusIN / Ngune U IN

- Usztamneanusan: neanusImanIasnwnemuInniwlaneilaldimsamulunenusindu
meld vas. MenfiynesnusIMNENIIERN (SSFY/NBINUIINAIaUIUUTiaNIGssmalszma
* NGNNBINUIIN: Greater China Equity

wlenenaznagninisany

- amuluanasyuiieonlneuisndaynadv laemdaluseulliaihiesnd 80% voa NAY Tagly
M3 IAHTUIIN (Quantitative Analysis) 15inATiANIS Machine Learning Failuszuufisianniu
Taeu3Endams imlszpeumshamenndnnindfiszasmu Tnendnnindineayminnfinsanaziu
wannSndfisansiloudenielunarananningdeans (H-Share) pmandnnineideaslduazidudu (-
Share) sazndnnindfisanzidorlunaandnnindas q Mlaniiduiiugshofedesiulszmadu s
o195 mBanheamuveneausATuTsngasulunanminddana ‘
neanHe19a Ml UMIIEAIHUBINBINHIIN HIENBINUIINETIIUNT NG (NBal) HienSadilems
amuluedan3umive (REITs) #3on0anusnlnssai1anug1u (infra) Faagmeldnsdanisves
vigndamsludaandlaifiv 100% voa NAV o

- neanuewauludyIFovIadIanTN (Derivatives) Morfindsz@nsmumsuSmsmsamu
(Efficient portfolio management) ttaz/n39m3su3msnnuaes lastlostunnuassninensmanasy
(Hedging) MugagfiHiavefanmsnoany ' }

« nagmilumsuSmInenusIn: Yanialvinalszneumsnanitliagan nduiinia (Active
Management)

o

wamsauiuOusazav T Sadounas 5 Uifiu (% asil)
Peer avg

20% 19.69%

[15.77%

10% 6.94%

0%

-10%

-10.720510.01%

-20%

-20.20%
-30%

2563 2564 2565 2566 2567

=yt a o a S e o = = A A jaa
Hnayn: ‘luﬂ‘nnmnuﬂﬂmmnu Nnn1iﬂ1mmmﬂzsmmmumumﬂmmﬂunmi@uwmauﬂﬂg‘nu

wamsauiunudourawuuilnvya

YID 3@eu 6taeu 150 33 53 109 :Nzﬂl

AN
SCBMLCA(SSFE) 1754 1089 1984 1719 NA NA NA 1160
Filiva 2291 1133 2190 2288 NA NA NA 1264
ﬁ]!ﬂéﬂiuﬂﬁjulaﬂgﬁ’uz 2418 941 1995 2120 NA NA NA NA
ANNAUHIUVDINBINY 17.16 861 1039 1894 NA NA NA 1924
ARy IlE A 1651 823 1013 1833 NA NA NA 1940

1 1A
e % el

2 1 @ 1y
Aundelungan@AeIni mumsIANgINeUIINVEY ATMC category

TAUANMTE

6 : 1389g9

ampuluaninsyudundn Taamdelusouliieandt 80% voa NAV

Y23aNdINUIIN

Tuaanzieunaanm 24 §U1A% 2563

TUiBHAY Class 5 Qa1AN 2566

wamemsaetuiiuma At
01gNVINY Tifruaerglnsams
AIANINOINUIIN

< d < o
ADASNIY IUNTII A 24 TUNAN 2563

¢ a2

meIInvel o 1Faelvia 9 131918 U 2566

U d;u
ATHBIN

S&P China All-Shares LargeMidCap (USD) NTR 100% U3usiadns)
sandgiereuiumanaduum a Sufisnnawaneuumuy @is
v o < P R @ ¥
Yasimsnlasunas TnedinadauaTud 1 nau 2567 dudu’lyl)

o A
ANUNDU

- msasnulunesnusnlilymsehnidy ‘

o Aa =) all Y o a A o s
- wamsauiiunuluenvesnenusiu Nldiuddvdudwams
auiuanuluemnan

MINIINADAIUNDIA

1@5um35u599910 CAC

o A o
HNUIAVVIURVUIAN

) = A A o a
AAINUETINIDANBUATOINDUINIIANNLTEN

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



MIBoHHIBAINY MIVNeAUHUIBAIY

Juimsde:

nnIuihinms Suimsaedu: Nouihms

a

a0

NAIMMNs: wlariims 83 12.00 . AIMNs: wlariims 83 12.00 .

Y

yamduilumsdovignsmsn: 1M yamduilumsneau: hitmua

Y e X ) a o 1o
}gﬁﬂﬂluﬂﬂuﬂ'li“lﬁ)‘ll'ltlﬂiﬁﬂﬂ"lﬂ: 117N gonAMlliaauUa: "l:unmuﬂ

328zNAIMISURHMNEAY: T+ Aod Tushms
189010 IHINTIEMS
VA
(mamm’cmﬁuJaﬂanmsvammmiimmmﬂum
Aunsadanarivunsetnaandndalld v Tidu
7 SuimmsfunnTuihmemsneny)

wineme: - myasnuluneanus oM seeu (SSF) KauaTui 1 unsnw 2568 iihudil Fasgils
mmsammammaumﬁ’lm

- YouetiHIeauA 1Y SCBAM Fund Click Application Ui}m%ﬂﬂ]‘ii’)ﬁ]ﬂQlﬁﬁﬂ]ﬁd‘lﬁi’)!lﬁ«/‘ﬁiﬂﬂ]ﬁﬂ
dunfdeumizaasyud mayammilgamuaaunae yammsdireniIaIugns nazyemmdy
nlaswmieasuignivessaz Taddtenizaasuuaz/miefoenigamuudazsie Tunnviigas
nuriiateamsdidnnsoting uaxnnmhﬂmnmiﬁmﬁ@?m%1]5.,,121miﬂNmﬁvhmfmma?nﬁnmaﬁné
* iosaniunnnegnumeldmsusmsdamsvesnsdndamsuds figamsamiumnnnhmtisdiuum
(yamsIndindie) Nadl ﬁm%’uwu’mamumﬁmfaa'maamnwmunamaanamusmmaawﬁﬂsﬂmmma
M nazmhoaamuyiameansysslemimamiiudesmedidnnsefind azimuayamsaniuli
HuaauLIM Gamsandiaes) lasyamsnfigesivsegmeluyamsaniivids

*nineds sliaemseanrueamsdidnnseiing viialnaepnudsdurureamedidnnseiing
nay wmwa'smﬁﬂ5me:ummmmwamnamnmaunaeuqmmmuﬂuamﬂﬂ

*+panEBe neuININoM eI W nazneanusHeansilszTamimamidugiioriituluewan

|
».

ﬂ1ﬁ§§N!MEINﬂ!iﬂﬂ!ﬂu%1ﬂﬂ9&“ﬂu§’3u (% flolued NAV 533 VAT)

J = 1Ta =3 a
MBITNTE gagalihu U39
msdams 0.54 gnriulaisanify
\J kAl
Mg 1.61 0.24

= A

Awv o a = v a A & a D] Yy o ¢
Hneme: - Usindamsenniinsannlasumlasmisssuiisniisanfues uieldaeandosfiunagns
nIemIFawlumsusHiIsdams

AFITNHBNNTSNNUIINNDDHIHIY (Yo VBIYAAIEBVIEY FIN VAT)

)y

D

)y

a
e

)
&

De

7 & = - =
MBITITE gaga by U39
msve 321 gnriulaiisanify
MsSudenu 321 anuliiSeniy
msdunlasuniteasnudn 3.21 andulisamAy
9 a ' v 1T «
msdunlasuizeasuesn 3.21 g iu ey

mslourivoe 10 11N M@ 1,000 ¥ e 10 1N A@ 1,000 48

winme: - v3Emdamsennfinsann/asnlasmsssudeniBeniivesuiel¥aeandesiunagns
‘}’iﬁ’ﬂﬂﬂiﬁ]1ﬂ1umiﬂi‘1’niﬂﬂmi '

-mldDelumsdonendnning lodsdo/danedunlaumizeaamu hifufesaz 0.75 vouyam
wizasu @ndvhisenfv)

o v da A v da A v o
dadulsznnnindduiiasnu nindauiiaanu 5 Sudunsn

sziannSwean % NAV FonSwean % NAV
Hu 93.42 ¥ TENCENT HOLDINGS LTD. 11.81
nIgasny 5.15 14 ALIBABA GROUP HOLDING 6.82
[uein 3.87 LT‘D'
. ¥HIgasnu HUATAI-PINEBRIDGE 5.15
ouq 052 ¢s1300 ETF
o d
ATIANIOUNUS -1.93  ffu PINDUODUO, INC. 3.26
SPONSORED ADR CLASS A
#U NETEASE, INC 229

SCBMLCA(SSFE)

Maximum Drawdown -16.24%
Recovering Peroid 3 thlou
FX Hedging =

o \J = \J
AT IUNHUNIBUNTAINY 2.90 tm
Sharpe ratio 0.49
Alpha -4.95%
Beta 0.79

Tracking Error -

m3vaassmsaanulumalszma

€
».
€e

dszina % NAV
I 91.20
nyImzInginamg 2.23

mIvaassmsamulunguenaringsy

‘
».
oD .
o

NNYATINNIIN (Sector) % NAV
G MEDIA 16.13
G RETAILING 12.58
G BANKS 8.71
G TECHNOLOGY 8.01
G MATERIALS 7.44
&
auq 39.50




SCBMLCA(SSFE)

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



