(Wuu 123-1)

b
& Uadv.uonaog wiededvaudauazudeyadidty Factsheet

a

UsEnuanninddnnisnaamusiu Uanads 91in Yoya au Tui 31 Fomeau 2569

nasnuladuay andeu alaul 8an

BCAP ASEAN Quant Equity Fund BCAP-AQUANT

USZLANNBLYUIIN / NFUNBWUTIY FTAUANLLEEY

* NDINUIIATIANTNY / NDMUTINaMULUUTAMIFsmsluLazAU s i 1123 |4]5 g 7|8 A
- nau ASEAN Equity
9

a
IGENGE
v
awulunsansulundnineedsluseutliiesnd
uIEJU']ElLLﬁzﬂaE!VIﬁqﬂ'ﬁﬁQVIu 80% V83 NAV

= = ' a N o
. ﬂamuuuiamamsamuiumwmwu HRSIBNUILAINU clIs HASNIBDNDINUY ETF wagunIndn

Fovrwarmih (Derivative) tialidl exposure Tuudemiiaansifeulunanavdnnindvosnguuszina  doyanasyusau
aunfnauneuUszmvAwinedions Jusenideld (Association of South East Asian Nations) #30
91188 (ASEAN) warnseuseniadugsiavselisuussleviannisivlaniaasugiavesngy

'3

UseinAeBeu waz/visvesuszneunishunguussmaeudeuinaanzidoulunaiandnning

fuﬂﬂszﬁEJuﬂaﬁV!u 2 WHYNIAU 2568
Jususu class -

a

41, Tnenadlusouidaslifonnd coLL WeuedrgRuduna laidng
Uszinridu laviadoluseulyliidesniiiosas 80 vewadmingdugvsuomnasu nasuazil S TR,

o A o o ed v o a ¢ a a . . . . a )
nsAndenunanynindnamulaglduuudiasinisiaseiidel3una (Quantitative investing) 9 mstiesfumudes FX  mumaeRlavesdianisnasyy
mMsSenifumsssden  laidl

Wanlag Chicago Global Capital Pte. Ltd. Sauuusiassiuazimsizindnnindandaudslu
AIUAIIY LU N1TURAT (Valuation), wurltumessimdunindfmasulmlufianaieatu
otsreiiladluszarinainils (Momentum) wagarandes(Risk) Hudu st nouazdduly
ampulushsuszimalnsiadsluseuddailifuiosas 79 vewarmindaugvsvenasyy §3an13naev U
« newuALdifiUTn¥In1sasu fe Chicago Global Capital Pte. Ltd. Fsaansidoululszinadsnlus
Tngiiuinwinisasmuaglifidrunsnuqunisdifiunisvesuisninnisudesadle uaglifisiuns

AUNANTTANLTUU

1. WS WaeTses (Aaws 2 W.A. 2568)

3 ! 2. Ungaigng Ayanunned (Roust 19 il.0. 2569)
misindulalunisdnnisamu liesdunsderendnving wiensdnnsiuduleiniy

- newuazawulundeilidedygrdevsarmii (Derivatives) iatiudssAnsnmnisuins
n15899)u (Efficient Portfolio Management) waziiieanainudss (Hedging) ndauandsy  gulvin
Rupsinsussne Iﬂa%uaQﬁ’uaaaﬁﬁwmé’%’mmiﬂamu

0 vl MSCI AC ASEAN (USD) USudegnsuaniUfeuite
» nowusjinislinauszneun1sgendiviidin (Active Management)

mwamanauwuluanatuum a fuiiduaranauwnu

nan1sanliuauuazavivindaunas 5 Yujinu (% dad) fmeau 100.00%
e A ' al ' - -~ P
E Aaau AHUH IR Ananstungudiaiy FildTn: TduSsuiisuiunanisdiiuaiuveanasmusiu (Performance Objective)
1% 1.1
10
B% 47 ALGBY

- maawulunasusldlinisingu

% - nansenuaulueAnvanomusiu

4% 303 flsidudsdusuismanisdiiuamilusuian
2%

0%

nsdhTusiefunase : lesun1siusesain CAC

2568 VTR .
ABUAUNBIYUY Mormingstar -

nan1saiunudeuasuuuinvun (* % fad) va X o
N NUIADVVIURUULAN

YTD 3 1fau 6 1Hau 19*
NBINY 10.80 9.11 594 16.86
AytiyIn 17.39 12.07 11.42 18.67
anadelunguifieaniu 2.74 6.61 -1.37 3.41 . - i
o : "NANVUAIUNTOANYILATDIND
AUNUNIUNDINUY 10.21 8.59 10.61 9.29 L 4 .
Y Y Al UIMTANMULALINTUANINARDY
AMUNUNIUAYUYIN 11.22 10.58 11.75 10.45 od oo & v & https://qrco.de/bfkHa?
- - - T 0T Temsdedwiuatudu’
3Y* 5 y* 10 U* AILAANNT*
RBEAVAY N/A N/A N/A 16.90
AtiyIn N/A N/A N/A 19.07
Anadelungudieiy 1.95 3.42 1.32 N/A
mwﬁumunamu N/A N/A N/A 8.84

AnusuRusiiE e N/A N/A N/A 10.52


https://qrco.de/bfkHa7

n13tenianamu N13VIBAUNULAY

funste: NNTWIINg Twhmsveu: nduring
LA 8.30 - 15.30 w. nawihinis: 8.30 - 15.30 W.
nsgenTausndus: 500 UM nsveAudush: laifvun
nstendedinludus; 500 UM yonRuEatUN: laifvun

SrELLIAINITTURUAINBANS: T+4

vanewnn: *szezainmsiuduieiunely T+5 uins lneimlvegldsuiu T+4 Suhns
(T= Fuhmemsnefumieasmu)

ArsssufenfiFeniuainnasusiu (% delvas NAV)

Asssufleuseluiiazdwmansenusiedanmu Wewingilvikansuunuannisawuanas fedy fawuarsnsisaeuynasinewsindulaamu

AsTsuLey geanluiiv BIVEEN
n133AN13 1.2000 1.0700
AmsuwnuunatvayunseniesuleRumisamu
V9INBIMUTN (trailer fee) : &
suAldane 3.7450 1.8407
e

- Assauilenivineinisamu geanliiiu 1.07% fiuase 0.594492 %
- AsssuflsnuasAlddedduldnundyariiiuuasnddulaluiwesfeniuudy @i
- anldredresududnnnuseutivayitegdu il annsefinvdeyaiuiuldinidedvududeyanawusau

. a Ao 2 vy ' &
ANSIIULUHNNLISNLNUINNNODNRUIG AU (% ?ngaﬂwama)
u:'amqum%aﬂLﬁur-\'nﬁs‘mtiawialﬂﬂﬁmﬂmmnﬂizq dlavihsemsteeviedudsumbeasu

GREEEHIDEEY gegalaiiiu GITEER
n15918 1.07 1.07
nsSudeRu 1.07 YagUuliiseniiv

@ = ' v % ' 4 '
AMFAULUABURUIBAIUUT Tsnnenieamuiagiasssudounisne

Aneglusmfng I

nsduiasuvtigausen

AneglusmfingIu
nslauniiag

angLnn:
- AsssuilsuuazAlddstuduldnundyaniiuuas mddulaluiueadenduud @i

- tsdndnnisenaisenifiursssuilsunisvsuazuderuangamuusasnguludasfiliviiuld aunsagseandeniiuiuld

v A
VUBUADUY
]

dndaulsznnnindduiiamu niwgauniaaugedn 5 duduusn

% NAV
Huanifoy 9058  DCVFMVN30 ETF FUND-DR
3 E1VFVN3001
Ruehnsuans 170 ¢ )

INDOSAT TBK PT (ISAT 1J)
GOLDEN AGRI-RESOURCES LTD
(GGR SP)

OVERSEA-CHINESE BANKING CORP
(OCBC SP)

SBS TRANSIT LTD (SBUS SP)

snsugerumieamuisdasssuiounisiutefu

50 UmdaviIgamu 1,000 ¥i3e viselAwuad 1,000 e

% NAV
8.06

1.70
1.58

1.52

1.49

doyaigesin

Maximum drawdown
Recovering Period

FX Hedging
ANTEWMYUITUNTAMUY
Sharpe Ratio

Alpha

Beta
mqm?iwaamﬁmwﬁ

Yield to Maturity

nsdnassnsamuludsUseme

Useine
Fenlus
dulatlide
Wlalde
o3 Ted

BCAP-AQUANT

ns3nassn1sasulunguanawngsa 5 duduusn

Consumer Staples
Real Estate
Financials
Materials

Industrials

-7.88 %
1 \iau
1.2
1.75
-2.17
0.59
% NAV
25.36
24.42
17.68
1.58
% NAV
19.16
17.32
12.48
9.31
8.30

o v o TP - |
N1FAAEIINITANNUAINDUAUAIINUINYDOD (%)



BCAP-AQUANT
foyadun

?iaamamiéawﬁfaﬂamu

- UFdndans/ fafuayunsvieviesudeiu / sindy@urinuuudaiede® : an 8.30 - 15.30 u*
- Bangkok Bank Mobile Banking : nﬂi’umaam 24 ¥ **

YRININTVILAUNUILRINY

- UEEdan/ datfuayunsuievieiudefu : a1 8.30 - 15.30 u.*

- Bangkok Bank Mobile Banking : yniumnaen 24 31.**

v

*waumuaaﬂuNauuauuﬂﬂimWBwiaiu%aﬂuuma 38
**ﬂ?iﬁﬂﬂﬁﬁﬂ%a%?Bﬁuﬁﬂaﬁﬂuﬁﬁﬂmaﬂ 16.00 u. uduly Mi@luﬂu%ﬂﬂ%?ﬂ?i%aﬂ?ﬂ ﬂ”ﬂ@QWLUuiﬂﬂﬂﬁi%aﬂﬁuﬂﬁﬂﬁiﬁamﬂﬂﬂﬂlﬂ

AsssudenfiGaniivangfoniae
1 Bindamsenaisenifiuasssuieunisneuazasssuieunsiviefunheamuandamuusaznguludasiliviniu dsdl
1.1 Usgndnnisageni JuAsssullounisuneuasAsssadounisiuderunibeamuliniunemudsesiodinuasviionamudiuyanaiasvsenasmusiun el

MIIANTVBIVTENIANS
1.2 dwiugndnilidinaside 1.1 vindansazdenivasssudounsuenasissandounsivdedunhvamuludng 100% versssuiiounisvieuas
Asssueunsiudefunisamuilseniiuase

o o
ANB5UY

Maximum Drawdown Wasidusuamanugsaavemnesuslussesiom 5 Uounds (iesusdarnesmunsditdiliasy 5 9) TnsTnansziu NAV demieiigageaeluauigashanlutae NAV demissusuianas
A1 Maximum Drawdown fiufiayafivaglivsiuiiendssiionsazaayuainnsasmulunosusiu

Recovering Period Szeziianmsitus LﬁaLﬂu‘i”laualﬁﬁawummﬁﬁvUumm@?&Lm‘ms‘uwmwumamuﬁﬁw:nmﬁﬁvunﬁumﬁﬁumul,‘%'um"u‘bﬁssaznmuwuwhlm

FX Hedging Waidudvasnsasmuluanaiusissemaiidnistiostunnudssendnsuanidou

dngdaunyuisunisau mmm‘ummwamwaﬂmswﬂuwasmnawuiu‘manml@mmawua Tnsswmmnyadisniissrisesuesamnstondnningfunasmesyarmsmeninninduanssusi
Tuseuszoznan 1 msieyar NAV wasnesusuedsluseussesanfiontu ﬂawuswwum portfolio tumover g4 Usiiumsteveudnnindussadmosfanmsnasyuuasiliifuunistonevdmindigs
FeesiiansaUiouiivuiunanissiiunuvesnesussitoyssduauduivesmstonendnminddnan

Sharpe Ratio ShidauszvimaneuiudUinBsnesusmsufisutummEsmnmsamy Tnsduimnraissnisdasransuumrenemusufushsmansuwmuiivsrana s (iskfree rate)
WisuilbufuAndesuuinnsgu (standard deviation) vasnasyusaal é Sharpe Ratio affoufisdauanouunuiinasuraumslisufutuitewvsfumuidsinemusuiuan Tnsnasurauiiden Sharpe Ratio
gandnvg L:Twaaww?iﬁﬂsuﬁw%mwiumiu%wﬁmmiawuﬁﬁna'ﬁl,ﬁaamnlﬁ%fuwamauLmudautﬁuﬁqqndwnwaiﬁszﬁUﬂQWMLﬁﬂaLﬁﬂuﬁu

Alpha ransuimuduiuasnemusaiUSsuiisutuisidda (benchmark) Tngd Alpha figs nunsfis nesyuamnsnassmanouunuligendaiitin Sadunaandssavsnmuosffamsnesyulumsdniden
emdwnzdamulundnmingldedunnyea

Beta szsiunazfiemansiudsuuasmassnsmansuunuvemdnnindlunasanisany Inaiisudisuiudnsmsnasuamesman Beta tound1 1 uansiwdnnindlunesnnisamuiimaidsuutames
SasmansuunutiosnimsUAsuiaessnsmansuuTesnIMANNTndYBnAIM Beta 1101 1 uanad1 udnnindlunesnmsamuiimsnadsuuamwessismaneuimumnniinisivdsuilameadanaansuuny
Youngundnningrenain

Tracking Error §asmanauuvuvasnawmuiiusyavsnmlumsdeunuudiiin Tnaswin tracking error s vangil nesyussiiussansmmlunisadmanouunlilndifsstusaiitin nowusufifia tracking error g9
awiiSasmaneuunulasiafevienisild aunniu

Yield to Maturity 561‘57Namammumnmimwuiumﬂmiwimaﬁmumuﬁwummﬂ éﬁdﬁwmﬁumnmanLﬁaﬁﬂJﬁ%uiuamﬂmmaa@mmmmma sluduilagldsuiudnnananduyarntagtu taglinsasmanouuny
vesnawmusmasEuil fnaanaedemsdvines Yield to Maturity vesnsnsmiusaziiinesmuiinisasu uaniiosn Yield to Maturity fimbesasprudunesiduded Ssmnsahlulfivioudiey

amwaﬂa‘uLmusumwﬂmwuswm51mwuwquEJUwemaﬂiadmwmiwuaumumwummULLa“uanwm“m‘smwuﬁlﬂammﬂﬂ@

Q’aﬁuauunwmw?a%’u%aﬁu: M vu.swimsnganm s, 1333 M unasdnnsng Gavans Ins. 0-231-3777 uaw 0-2618-1000 usEMvANTNIWgIan1snawusIN Uanas 91fin

M va.mdnmindunenifeuemisasu fuluiiu Tns. 0-2026-5100 na 1 B vua ngawmdseiudin Tns. 0-2777-8999 Wil 175 ermsanssBivnanes $u 7 $u 21 uay $u 26

M una.nanning ngae ns. 0-2659-7000 M va.ndnming veudn (Uszindlne) Ins. 0-2009-8000 auuamslel wravim WS NFITNIMILAT 10120

M vin.vdnning fiadu (Usemelne) s, 0-2635-1700 M vawdnning uluviad tend Wns. 0-2949-1000 3. 0-2674-6488 Website: www.bblam.co.th Email: crm@bblam.co.th

M van.udnndng wduusn (Uszmelne) Tns. 0-2658-5050



A19199UNLAYIINNTTRUNENUIERINY T 2569

nawuiiln BCAP-AQUANT

1NF1AU 5
a|a ) W | W A2 | W | N |d
314 5 6 2 4 5 6
516 9 /10|11 12 9 11011 12 |13
12 | 13 6 S 19 | 20 16 8 9 0
19|20 (21| 22 |23 23124 | 25| 26 | 27 i 25 | 26 | 27
26 (2728 | 29 |30 30|31
L2 d
ala|w A2 | W | ng|a
1
7 | 8 9 |10 / 516 7 8
16 | 17 11|12 /
2012122 | 23 |24 18 (19|20 | 21 | 22 22 123124 | 25 | 26
27 (2829 30 25 WA? 3 9 29 | 30

nsNHIAN

2

)|

wa

(]

1

2

6

7

8

9

13

14

15

16

20| 21 | 22
:EE:FE:,EEW -

23

19

21

22

23

26

28

29




