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USSLANNBIYUTIN/ NFUNBIYUTIN seaumuADs

. 4 X .
* NDMUTIATIANTU / NBNUTINAYT (Index Fund) / nBanusstiNensiaestin (Retirement Mutual
| a 4 9 .
Fund) / nesyusaamiiuleuielalifinsasulunesusiuduneld uas.ifeaiu (Cross Investing
<
Fund) / nesyusauftasyuuuvlifimsdsssineussna

+ N§UNBYU : Equity General I.dENi,!\i

awulunsasnuiundnlaewnisluseutlidosndn

ulsuiguaznagnsnisayu 80% w8 NAV

. nmmﬁ)3a~wm1umwmsmimuIﬂﬂﬁu‘[amaawu’l,uwé'ﬂw%’wéﬁLﬂuﬁauﬂsznawmé’mﬁéﬁﬁa (SET
{aa [
Total Return Index) maammwamamwm (Derlvatlves) AiFunsndsrdaundnmindmiudu 2)ANBINUTI
Usznauvednvildnads (SET Total Return Index) ms'mm‘waﬂmwEmaassu’mn']smwmaaanmnmﬁ »Ju;mmmwﬂamu 13 neAdnneu 2567
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3U (Passive Management Strategy) mwmsmmaaa’lmnaqw&wu Optimization Lwaiwﬂamummiﬂ AstaetunuEes FX ~
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« nawuenvvzasulugsnssunsligunanynIng (securities lending) wsegsnssumsdelaefidyavie aunanisauduau

- " o X L 4 2 o A
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o evene fepel ) KdAn1sneamu
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« newuagliamulunnasmilndsuduanuingeieninitnaunseamuld (Non-Investment Grade)
asrasuiinlidlasunisdndusumnuinieie (Unrated Securities) ndnnindvasusumilulaaansieou
Tumanandnnsng (Unlisted Securities) nagasnasnianyauzvesdyndovigalsviiiugs (Structured
Note)
. 44, 29 nw o v . vaa v aAdy
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Tneaznene1ua159n tracking error liiiusosaz 3.00 Al . oy e dee A o
Trguszasinisdneds weldilseuiisuiunanisaniy

o a [ 9 dé’u ¥ [ Y aa .
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T E
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-6 -5.99
-8 -7.37
_10 -9.05
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I F R BT BT
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- Nauuauumsma maiumaﬂu/wnummwumnLLU'U - wauuauumimwsaiumaﬂu 8.30 - 15.30 u.* R o Period .
ecoverin erio $21a)%}
fra8e*: 8.30 . - 1530 u.* Iumauwnmsmmiﬂiamw wmumaam 24 YU ** vering Fert
Tmmmwanmﬁmmsﬂsamw wﬂqumaam 24 B ** gam‘uum'lumi'!nunu 1:um‘viuﬂ BRINAIUNYULIYUNITANN U 0.20 w1
gaﬂwum'lumiﬂanﬂuiﬂ 500 v goARwADtu : laifviun Sharpe Ratio 0.27
gaﬂwum'lumiﬂaﬂimn"lﬂ 500 um S3USAMITITURUANIBAY : n1elu T+5 Juriinis Alpha -1.98
Toealdaglasutu T+3 Juvinnis (T=3uvisienns
a 0 Beta 0.97
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sende RME melimsdanasves laiifin 200 vnses1BANS laiviu 200 uvmses1BA1S o
UIUNINNITBU 4. §ININTINY 16.46
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U 1 U ga dl U fa dl U U U U 1 ﬂl = dgl [
ﬁﬂﬁ')u‘UigLﬂWWiWﬂﬁuwaﬂnu NINYAUNAIN UENER 5 auAULLIN AUAUAIUULTDNBVDININE1INU (%)
% NAV % NAV =
1. fuansley 93.36 1. USWW wae Blanlnsiind (Usemdlve)  17.68
2. viadenisamulusdmisuning 1.67 i (un1ww) (DELTA)
3. neanuIulassEsenugIu 151 2. uSum wanaud Bulns wesia 1in 5.68
4. JurnsuIANS 1.43  (u1wu) (ADVANC)
3. uTEM Uan. 1fim () (PTT) 5.27
4. U39 Aanl 1duwesd Avaasluun 4.48

3109 (W1w1) (GULF)
5. US¥N vinenidenulng $1ia (W) 3.84
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Tunsdifinemuamulumisamuvsinesmusiunelinisdanisvesudimdanms (nesmuuaena) visnianiseglideniuasssuiisunisianisvesnaamusiuma
drdoufunesuUateme sndegnaty

naanuAUNIliyaAmMSwIduans 1,000 S1uum AnA1eTsHIEENN1SIANIT 1% Va9 NAV Uanasvudunie dn1sdnassnisaswuludinasulaienie A $1uau 100 41
v FeAndnsssailnntsdanis 0.70% vea NAV vesnawmuuatenis A uenaini nesudumaiinsdaassnmsanulusslunssulaievie B $1uau 100 S1uum e
AnFsssuiiion1sinnts 1.80% vee NAV vesnasulaeva B 1l Rudnufideiinemudunisldunnmsssauyu viindamsezamulunindaudssansu o
aunsauuleveNTau

Tasuindaniseziiisnsandsssuilsunsdansanyadmiwdauavsvesnesusduma feil

1. TuduvesSuawulunesmuuaienis A $1uau 100 A1uum vEndanisazAnarsssuiiann1sdanisannesusiunsludng 0.30% vesdiuau 100 d1uum
(0.30% AIUIAAINAIUAITENINAIGTTUTHENNITIANITVDINDIWUAUNN (1%) Aunaeulateng A (0.70%))

2. ludrwvesiuamulunesuuaienia B $1uau 100 &uum vsenianisazdrsiulifiunewusiunisludng 0.80% vesdiuiu 100 &1uuim (0.80% A1uiaaingdu
FAN95ENINNASTTLTINNTIANITVDINDIUAUNT (1%) AUNBeVuUaIeN4 B (1.80%))

3. Tuduvesiuawuluningauuseandu « $1uau 800 duum UisninnisazAnsssudisunisdanisannemuiunslusng 1% vassiuu 800 duum
asssudsuiizenifuandionae

1 U%ﬁw%’ﬂmia”mL%'smLﬁ‘umﬁssuLﬁaumﬂnaLLazﬂ'wssiuLﬁﬂumi%’ueﬁaﬁuumEJaw‘lumnémvqlul,wiaxnf:ju‘lué’mswﬁhiwhﬁu aid

1.1 U‘%ﬁmé’mmswanﬁu@hﬁssuLﬁaumimaLLawhﬁssuLﬁammi%f*u%aﬁuwﬂaaamu“lﬁﬁ'mamuﬁwsmLgaa%w uazuIBNaMUdILYARALATTSENaWUTINAETANT
IANITVRIUTENIANIST

1.2 dwidugnéniiliiunaside 1.1 U%ﬁ'ﬂﬁ'ﬂmﬁ%ﬁumﬁmﬁﬁisuLﬁaumsmaLLazﬂ"lssiuLﬁaums%’ueﬁaﬁuwﬂwawpﬂué’m'l 100% ¥8IA5TIUHLNNTVIBUALA
sssuilsumsiudefumieamuiiioniiuass

2. vnneenu (nesyusiune) aspulumisanuuesnasusumeldnsdamsideaiu (nesuuaten) Viendansegliideniuansssudounisue/utefudh
Fauffunamuiarems wu mnnswuRuniiyarmingauans 1,000 Suum uazdaassnsawuludinsmuuaienisdinan 100 Suum vsEndaniseziseniiu
sssuilsantsve/AugeRuantuamu 1,000 Suum Tushsinemudumstmuawiiu TasneswuuaemesghifimsSenifumsssudsanisve/Augeiu

whzamuannemuAunIaiRuRuen Wudu

A1edune

Maximum Drawdown (Uasiusnauiavugsgavasnasusauluszezion 5 Ufeunds (nFemausidananasmunsdiisdliasu 5 9) Inginainsedu NAV doniedig
geanluaudsgaigaluraeil NAV sionieuiusianas A1 Maximum Drawdown iudeyafitelimsuisanuidssiienaazeiayuainnisasuluneausiu
Recovering Period svazinmnisitust tieidudayalifamunsuisseznadusnsuaugegaauissznaiiiunduiniiuuiuduldsseznamumila
dnTdumyuisunsamu mwﬁlsuaamss&u’amwé’nm%’weﬂuwa%mamu’lmﬁqnm‘[mhmmuﬁa Iﬂaﬁwmmmngamﬁﬁ'}ﬂdﬁwdwNaﬁmaagamﬂﬁ%awé’n
niwdfunamuvesyammsvendnninguamnamusiuluseuszeinat 1 Tmsdeyac NAV vesnasmunueasluseussaznanieaiu naayusuiiden portfolio
turnover g1 Ustidanstewevinnindussnsvesfianmsnasuuaziinliidununistorendnnindiigs Sedesinsaniuisuiisuiunanisiniiunuesnamu
i'mLﬁaﬂssLﬁum'luéu@iwaaﬂﬁ%amwé’nﬁwéﬁ’qna'n

Sharpe ratio $ns1daussvikanaULNLARNTBINBWUTIITsUTsUAUAIABIINNIAMU TsRLIMIINHARISETIIERT IHARBULILYEINB I UTILY
Sammanouunuiiusiaanaandes (risk-free rate) WisuifisuiuAdisauuinmsgu (standard deviation) ¥94n09yusaM A1 Sharpe Ratio agvioufadnsiua
ouunuiinesusmAmsldTuRNTuRevAEUANIABTIneuTINSULN Taunesusaniiiien Sharpe Ratio gendzilunssmuitiivssansnmlunisusmssanis

Ao oA v ' a A ' v all = 9
MNUNANIN Lummfﬂ,ﬂi‘uwama‘uLwlumuLW:JVIQQﬂ‘J'm’IEﬂGli%ﬂUFI’nNLamLﬂEl’Jﬂu

v '
5 o =

Alpha naneuunudRLYeINewuUsmIteITeUTBURURYTE IR (benchmark) Tausn Alpha figs wsnefs nesyuansnsoasteransuwulFgeninduiitin daduna
nndsgdnsnmeesgdanisnesulunisandenysemdsnzidiamulundnnindldegramngan

Beta szAuuasfianienisuAsuniaswesdnsnanouunuveminninglunesnnisamu TasiFeuiisuiudammsiuAsuuuasasmain Beta tosnd 1 wansiman
niwdlunednnisasuiinsiisuulaswesdnsnansuumutiosnitnisiasuuUaswesdnsuansuunuveanguvdnuindvesmana Beta 3nnd 1 uanei1 vdnning
TunasamsamuiinsiisunlamesdnruansuumunnnimsivAsuulaessasuansuuwurasngundnvingvosman

Tracking Error S5 xansuunuvesnemuiiuszansamlunsidounuudviitsa Tnswn tracking error i nanefanesyusiuiivszansnmlunsadanansuunuli
IndiAbefudvitin nesvusiuiiiien tracking error g1 axiisasmansuuulnsiadevsandwit inuntu

Tracking Difference (TD) ANdUN45E NI NHANDULNUDALVDINBINUTINUAZHANDUUNUYBIRTILE19BI0INDIYU

Usevmannsnddnnisnamu vsnenuauUnea 911n
TnsAWY : 0-2618-1599 website : www.bcap.co.th
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W || @ a | w | wq|d
20345 |6 2 45 |6
10/11] 12 |13 9 (1011 12 |13
16|17 | 18| 19 | 20 16|17 |18 19 | 20
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30 |31
ala|w|ng|a A |a | W | wng|d alal|w|ng
1 3 2 4 |5
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16 | 17 11]12]13] 14 |15 15]16 17| 18 |19
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27 | 28| 29| 30 25|26 | 27| 28 | 29 29 | 30
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1 3 1]2]3 4
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alal|w|ng W || @ ala|w|wng|d
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