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SCB Machine Learning Fund

\

¢ dmuailadanisasnunainvana (Factors) Afinasianisasvnanauunuiviianiianaia (Alpha)
Factor WalasauAauanLaa1nzlLuLeg 9

Investing ¢ Audaya wansal warsduuunisiedaulimzaseaialuada Inunemuiladunisasnu
¢ dFulRausduvunsaaunauilRisnsasnuliidasadasduanneaainlunaazalvnan

AN

fidnanwlunisirgvitayaiianindaanusuisauaguy el
Iengvidayatdvdnuaviunadlleatvasauaauiunnyuuag (Dimension of input)
naNnaUtladueng q (Factor-blended) Migonasian1sasnu'lsdviainuais

fiszuunsvinnuadifluseiday uazdidunauiidaiau Unldgnszuiunsasnanauunui
ANLAND

Data

Extensive

* & o o

AN

¢ unsasauiuariaundiadidativdatiias saviuaaiunsalzduuueg 9 LaEAWARIAT
tlasunilavatnaantian
Competency .

AAUAANAIA LAZAAAUDINUL el
Improvement

fidnaawasnansaunisasnulviniredulsiiian
¢ JaaMWLASULVINUNATFIUTTAURINR AEUINUAIUIszuLnIl 10 8 uun




4

DATA

Traditional Data

Fundamental Data

« Balance Sheet
e Cash Flow Statement

Market Data
* Price
« Volume

Analytics
+ Analyst Recommendations
» Earnings Forecast

Alternative Data
- ESG
« NVDR
+ Broker Score
* News Sentiment
+ Email Sentiment

- Derivatives Trading
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ML PREDICTION
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Dimensionality

Reduction
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Regression Model
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Classification Model
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Clustering
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Neural Network
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OPTIMIZATION

Costs
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Risks
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Investment Process
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navnu Machine Learning Investment
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