) rannsweisanmsneonu (sbuu 123-1)

W vononiAUUcoa wilsdetvaudiuasudeyadidiy Factsheet

Ustvmannsnddnnisnaamnu vnenuauUnea $11n Foya au Fuil 27 nuanus 2569
; = a < 4 & a

S’RI naanulatual 190 IngiineaugIBuwUUNLAY (BCAPSETTHAIESGX)

USELANND YU/ NHUNDYUTIY syduanades

o P & a
LI ] ﬂiNV!ui’aumﬂﬂ"l‘mu / ﬂﬂﬂnu‘s']uﬂ”ﬁ (Index Fund) / nm'lqu‘a":u'lﬂﬂl.WE)ﬂ')"mENﬁuu.UUWLFI‘H/ n9INU
& & a < - a '
FAUNWAINENEU (SRI Fund)/ﬂmﬂu‘i’mﬂaaﬂuuﬂu‘lﬂun’nm B9R19UTEINA

SBo-
=
-
N
w
IS
(6]

« NguNavu : Equity General
duage

L4
w‘!"m"!ﬂ amulunsrasyuiunanleeeasluseutlidesnda

o newuawuluasasnu lneduleursamulundnnindiduduuszneuvesiuildneda (SET ESG Total 80% w84 NAV
Return Index) Fadundnnindfiannzideulunaananninduwisszindlng uaz/vsonaravanning
oo o & o o o o ' { o " v ' L4
10w 10 lo Nildnwardsil uazd net exposure lunswddunamudnan nadsluseulindhidesndn  YBlANBINIUTIY

-9 9
Soway 80 vas NAV LyjuvesusumildsunmsandonainnainwanninduisUszmealneindianulanu Fusamzifounaamu 09 WeBA1AY 2568
fAudwIndsu (Environment) #3507 1UAMUEI8U (Environmental, Social and Governance %38 ESG) ulevienisanetutiuna laigne
uaz/v39 2.5uvasusEnninsUametayaineIiunsuaesingisounssan uHUATSIANIT LAEMITAN  gransany i

WhssnaielrussatimanglunisaadSinafiudeunssanvessvmndlne uaz/vie 3. Furesusemiii Y <
] o4 AsUesfiuanudes FX s

s95ufiuna (Governance) fifidnwausidiulumudsenia Tasnaauaglénagnsnnsuimsnamuidesu ms@enduaisssutouny il
(Passive Management Strategy) %aﬁmsm’uﬁanﬁ'ﬂaqwﬁﬁmu Optimization Lﬁa‘lﬁﬂamummsaa%a NANISAITIUTY
wanouunulndiAs Uil SET ESG Total Return Index ﬁﬁ'ﬂmsnamu

. nesuernazasulugsnssunsTRBundnnIng (securities lending) vidagsnssunistelnsiidyaunsdu S LJJ%JEJiﬂ:L%EN (Faud3uit 09 .. 2568)
(Reverse Repo) viaeawulufiyndovsaaswii (Derivatives) Lﬁal,v‘v"uﬂizﬁmﬁmwiumsamu (Efficient '

Portfolio Management)
- newuagliamuluanansviindsusuanuindedesnitfiansaanuld (Non-Investment Grade)

v M v ) oA A .. v v e Ao o P% a
asansuinldlasunisdnsusuanuiiiede (Unrated Securities) nannindvesusenililfaansifeu

- w Fuildin
Tumanandnnswg (Unlisted Securities) uagasasnianyauzvesdym1ovoaantinuels (Structured 4
Note) SET ESG Total Return Index 100.00% “U’Mgaﬂ"]
. L e 4 Y Ak NSNgAUANZVINDINY
« nagndnisasu fandslinauszneumsiadeulninuaviidin (passive management / index tracking) ! )
TngazneNe1uA159A tracking error laitfiu 3.00% sial Inquszasdn1sdede ielfiussuifisunanisdiiuau
an YBINDIUTIM
ansAdunuuassiiYSadound 5 UVUGHU o sisD)
B roovy N Geiidie Peer avg
10
5 457 5.56
, Wl
-5
-10 -9.05
o <
2568 ALY
e : neaudidanaliasu 1 Yufiu Jedelaiideya . msamulunesmusinlilynnsenGu
o O o " . o a N P - - - Y
ransindusudounduuutinnyg o nan1sanlivauluefinvesnaswusundlladuddudu
fawan1saniivaulusuian
P T T T B
nmwu 16.53 19.73 20.24
GWJ‘LJ“U'JEI 16.95 20.34 21.18 N/A
Anadslunguifivaiy 18.73 20.07 20.41 N/A
AUAUHIUNDINY 14.11 12.93 12.92 N/A
Akt 14.27 13.08 13.11
nssINRERUasH : lAsunssuses  uwilsdedivau
nowu 21.85 v
910 CAC avudn
Fuildin N/A N/A N/A 23.45 ., e 4. L .
. Hawuanunsadneiniode usms [=] s [w]
Anadglunquifieaiu N/A N/A N/A N/A 4  vd s
o ANUEBIUAN AT e dnvilade
AURUKIUNDINUY N/A N/A N/A 15.25 g g
: Fauatuiiy [w] fas

AURUNIUATTYIA N/A N/A N/A 15.49 www.bcap.co.th



BCAPSETTHAIESGX

mi‘ﬁwmﬂamu ms‘!mmms.lamu %’auamqmﬁauﬁqaﬁﬁ
'JuVI'm'l‘iéi) Wﬂ?quﬂqiﬁﬂmqﬂﬁuiﬂaﬂ'ﬂu** ’Juvnm‘a"!l‘wm.l V]ﬂ]uﬂqﬂqiﬂ]aﬁqﬂﬁu')ﬂaﬂﬂu *
- ffanfuayunisue viosudenu / wnlyddudin - datuayunisvieuiesudenu : 8.30 - 15.30 u* Maximum drawdown -12.67%
wuUiLage* : 8.30 u. - 15.30 u* Iumauwﬂmsmmiﬂiamw nniunaen 24 Recovering Period 118y
- T BUUIARIsUIANSNTINN : inTunaen 24 g L . ,
O uamvum’lumsmuau Tlaifvua oA UBUNIAY 0.236m
uamﬂum'lumi%ansquin 500 UM senmABUsN : laifun Sharpe Ratio N/A
Nﬂﬂ'ﬁluﬂ'ﬂuﬂ'ﬁqﬂﬂ‘ﬂﬂfﬂﬂ :500 U s88LaMTSURUANNBAY : Aelu T+5 Tusihans
8 v = o o % Alpha -1.60

Tnenaluagldsutuaelu T+2 Jusins (T = Jwih

S']Elﬂ']i‘u']ﬂﬁuw‘l«i']ﬂaﬁy!u) Beta 0.98
*ﬁ'ﬂﬁﬁuaejﬁuéaﬁuaqu’?ﬁmﬂﬁ?a?ﬂ%aﬁuusia:sw Tracking Error N/A
= gnunsavisnenslanaudiui 2 nuanius Wuduly
“xpsderndadememieamuiana 16.00 u. iudull vielufungavinstene sxitetnlusmenisvesiuinistewedaly  Tracking Difference N/A

1 <
AsTsALTENTISENNIUSINABINU (5 sictves AV

Asssullsusieluiivzdsansznusegtonae iewinazvilinansuwnuainnisasuanas AIIULAmUAISASINABUNNASINEY

sl ” :
i nsInassn1sasulusaUszme
i il gegalaiiiiu fiuede

% NAV

AeTIULN

n153AN1T 0.80% 0.642%
ANNBULNULARILNUYIENUILAIW U

YBINBIUTIM (trailer fee): &

FAGIe 2.14% 0.73295%

NUBLNE
' = P9y v v Yy o oA ad o I N s
- AsssuisunazAldinednduldsmunmsyadiianuazadaulaluihueudeaiuud (i)
- Wissnnnemudnnylaliusnsmibeamudiliasuseussesinandydvesnewu dniu wide “saudqlddne” azuansdn
A da g a P~ N ) = @ ' = v s = = '
sesufloniiseniiuaieinneau (%sed) fe Arsssudeunisdnns Arsssudsudguanauszlevi Asssuieuuenziloumie
auu Tngdnsnuansdalisiualdadnedus (%sel) (Alda1edu (%sed) azuansddusenuseussesiadal

1 a da & vy '
ANGIFULULUNLIEN lﬂUﬂqﬂQﬂﬂmuQUaQV‘lu (% fioyarmIBa)

1 1 &
AsTTUieN gegalitiu VS
L4 ] =3
n15U7Y, 1.07% Yagtulaiseninu
n15Suenu » ,
- foAsestounimseawingu 1 U Tsliin 1.00% @us1 50 ) ladifin 1.00% (@usi 50 un) msaﬂassmsamﬂuﬂquqmmwnssu
a ' ! ' ' v @
- flomseeunAin 1 U 50 UIMNABIIBNNS 50 UINFHBIIBNS 5 SUAULLSA
nMsduURBUnIYaGD .
- meldnsdnnisvesuseninnig TaiSeniiu TaiSeniiu LR
- meldnisdnmsuesuseninmsdu  dnsuRganuaAIsIsuisnnsnY TaiSunifu 1. gsnanIsLiu 25.67
nMsdulasuniteamuesn 2. ninens 23.81
- meldn1sdnnisvesuSninnis ' ldiSeniAu ldiSeniAu 3. U3As 23.21
v LY a o LY =) Ta 1 Ta 1
- meldnsdnnisvesusininnisou 13iiAu 200 v e8NS 13diAu 200 vnsesI8MTS B 10.25
nslou s lai 5. wmalulad 6.05
WUBLIAR

'
a

- mﬁi‘mLuﬂuu,avm‘lmmasmmuvlﬂi'mmwuamLw:uyLazmﬁau‘lﬂiuvT'mmLﬁmﬁ’uué”; (@d)
v Ao A

- UsEndnnisgraseniuansssuilsunisueuassudenunngamuusasnguludnsiilivinduld awnse
m’mauLaﬂmwmmulﬂwuauaaus]

- naul,ﬂﬂ‘luusmsauLﬂaauwmaawuivmwwm Usemdanasezudsligfopsamunsiuarmips
tion 7 u sumnaiyledvesy3endng sii www.bcap.co.th viderutasmsdulanua g a Visil
awnsadnudeyauiulanmivdedviudrudeyanasusiu

dndruussiannindduinamu NIWIAUNAMUGIGA 5 Suduusn BUAUANUNTDNBYDINT AT (%)

% NAV % NAV -

1. uaniley 97.77  1.uUSWm faw 1duiuesl Anasslwwi $1in  6.23
2. JurnsuIANg 1.55  (un1vu) (GULF)

2. USEN Uan. r9rauaznanllnsiden 319 5.16

(unnww) (PTTEP)

3. USEN wanud dulns wesid 31nn 5.15

(un1w) (ADVANC)

4. usEn Usn. 31na (unnwu) (PTT) 4.99

5. USEN 1oadd tend 311 (W) (SCB)  4.58



BCAPSETTHAIESGX
doyadug

' ] o a 2 vy '
ANSITULUHUNLIYNLAUIINNODAUIY

1 U‘%ﬁwﬁﬂmimaFsanLﬁUﬂ"lsssuLﬁaumimaLLazmsssuLﬁﬂums%%aﬁuumEJaw‘lumnémnuLLﬁiaSﬂzjuiué?mswﬁvlajwhﬁ'u aid

1.1 Gitndanisezeniussssuisansmenasisssuisansuterumisamulitunemudsendssinuasuienamuauyarauasyionasuraunglinig
IANITVRIUTENIANTS

1.2 dmfugnénitlidunasite 1.1 vidndnmsesideniudsssuisunsusuazasssiounsiugeRumisanulusam 100% vesmsssuisunsvsuasen

= o X a4 ' o 2 a
§ITUUYUNTITIUYDAUNUIYAIN UNLIYALAUIT

o _a
ANB5UY
Maximum Drawdown tesidusnavinuganvanasausialusseziian 5 Udeunds (vSenwusdnnsnasunsaindliasu 5 U) Tngnainsziu NAV deviieiign
gegnluaufisgasgnlugnedi NAV deniieuSuinanas A1 Maximum Drawdown Wudayainaslinsiuisanudssfionsszviayuainnisamulunemusiu
Recovering Period szaztiain1situsa iveludeyalidamunsuiisszeznainuinsvinnuasgaauiisssozsnafinunduaniituyuisuduldsseznanuwila
dasdumuisun1samu Amnudvesnisteuiendnmindlunesanamuludiwailatisaaivis lnguinanyarininIseninaasINvesyafINIsTenan
NINIAUNATINYDIYAAINITVINANNTNEVDINBIUTINTUTOUTEEZIIAN 1 Unnsmeyan NAV vasnasusiunasluseusseznanfediu nasyusiunian portfolio
turnover g4 Usddan1sdeuendnnindusansivesinnisnamuuazyiniidununisdevienannindigs Ssnesiansandssuiisuiunanisaiiivauvesnamu
FIUNUTTIUANMUANAIYDINITTOUIBNANNSWERINE T
Sharpe ratio §5187U5ENININANBUUNUAIURNVBINBMNUTINUTBULTBUAUANMULEBIINN15AN UL TREAUINAINNARINTENIINBATINARDURNIUYDINBINUTINAY
) a a . . a Y| L. ' . P Y]
ONTINANBULNUNUTIAAINAIULEES (risk-free rate) LUSHUNBUAUANUBILULNIASEIU (standard deviation) ¥84n841)1523 A1 Sharpe Ratio @xNaUNIDATING
4 ve J X4 Y 4 o v da , g da ) o o N
ABULNUTINBMUTINAITIATURNTLNaYATEUAMILEITINDWUTINT UL TnenaausIuniial Sharpe Ratio ganinazilunesundussansanlunisusnsdanig
9 o

Ao oA v ' a A ' v = 9
MNUNANIN Lua\?ﬂ'\ﬂ‘lﬂiUNamaULLﬂua'JuLWNWQQﬂqqﬂqﬂimigﬂUﬂqquLaﬂ\iLﬂﬂ'«)ﬂu

v '
5 o =

Alpha HaneuunudRLTeINewuUsITITeUTBURUFYTEE IR (benchmark) Tausn Alpha figs wsnefs nesyuasnsaaseransuwulFgeninduiitin daduna
nndsgdnsnmeesdanisnesulunisandenysemdsnzidiamulundnnindldegramungan

Beta szdiuuazfianienisiasuulasuesdnsnaneuuuveadnnindlunesanisamu lassuifisufiudasnisuasunlamesnann Beta topnd 1 uansimdn
nindlumesansamuiinisudsuniamwesdnsransuunuiiosniinisudsuawesdnsanouunuyeanguudnninguasnatn Beta 11nnin 1 uansin udnning
TunasamsamuiinsiisunlamesdnruansuumunnnimsivAsuulamessaruansuuwusasngundnvingvosman

Tracking Error S5 xansuunuvesnemuiiuszansamlunsidounuudviitsa Tnswn tracking error i manefnesyusiuiivszansnmlunsadenansuunuli
TndiAuaiuduild i nesyusaudiia tracking error ¢ aziisnswansuunulasindsrinsandvidiauntu

Tracking Difference (TD) AMd 711958 MINIHANDULNUIRAEYDINBINUTINUALHANDULNUVDIR VT 19BIVRINBINU

Usevmanninddnnisnamu vsnenuauUnea 911n
TnsAnY : 0-2618-1599 website : www.bcap.co.th
ey 191 91A15AANABIINAND Tu 24 Hoaavil A-C auudau wuredau lwau1edh ngunwe 10500



dnunziidRguasnamu

1. wlguign1saenu
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FuiadoulFifansiigadunsiuiunuiiddiadodu 66 1ntu uasdunalandsfivsaivayuuisnaans Tou
nanavdnviinduwisusenelng was/vionaravdnming 153 1o lo UssqilmanensWaNRsTu (Sustainable Development
Goals : SDGs) UIRIANTANUTEYIVIA

1.3 nsounsasyu (Investment Universe)

nosuilulsvivasulundnnindfivanzidoulunarnndnninduisussindlne waz/mionarnudnning 1Bu 1o T My
dusynouvesiail SET ESG Total Return Index 1dundn

2. NagnsNITavu

nosuarlinagnsnIsamuLUUNISAANTeuTsau (Negative screening) Inefithidenifinnsan laun Jadedudaindon
deaw uaznannsmiuguanan1sind lnglddeyaiasanunasinilameseasisuy

2.1 MANLNAUITINNSAREDNARNNTNG

newuldnagnsnisuimsnemudesu (Passive Management Strategy) Inefiuleuienisdndenudnninganudnningidu
drulsenouvesiuilensdefie SET ESG Total Return Index 3 awnuludyan@ouiuarant (Derivatives) NTFunIne
gredadundnnindludulsznevvosiviisnds Jsudmannindiiegseninnsdiviosenainnisdundnningidu
drulsznauvesivilendesig

nannsngmdudiuusenouves SET ESG Total Return Index 1l mamaiandnnsng= 1435015 screening Tngiaisan
AavanURMANNINddsil
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