- (wuu 123-1)
& Uadv.uonaog wiededvaudauazudeyadidty Factsheet

=

UsEnuanninddnnisnaamusiu Uanads 91in foya au Tuil 30 fugneu 2569

nasuUatuay Wieadlalveuaun

BCAP MSCI Thailand Fund BCAP-MSCITH
USZLANNBLYUIIN / NFUNBWUTIY FTAUANLLEEY
* NBIMUTINATIANTYU / NBIUTIGYT (Index Fund) / naausiuniuleuiedaliinisamuly g1 2]3a]ls g 7|8 | g
nomuTINdUMeld uaa.fiediu (Cross Investing Fund) / neausiuiawuwuulaidaadss .
AaUszme B
.8 i amulupsiansnudundnlesedsluseullddosnin
Nl Equity Large Cap i g

80% V83 NAV

lBUNBLAZNAYNSN1TAINY
Al S I

- nesuiiuleugamuluiuadyresuievannzilou As1ansu MIEAMUYINBWUTINATIANTYY

. ) A\ . e R _o° dayanasmusin
famulufuvesuidnaanyilon nesusandiienfisndiunanovunufunienguijuresuidn -~ 3

anmzifou nesunINFuEfisndsunane uIuTenguiuveIuT sz oy vidonindauduln 5’uﬂmwﬂuﬂaw 7 ounAu 2561
fidnuanynssims naa. Uimesmuavdslimmidiureulinesuamuld Tnamndsluseud  Tulsudiu class -
Seydtonniiforay 80 vesyarmingAuas eatrmanovumililndidsfunaneuunuvesivil  Wlevetuluna Lidg

MSCI Thailand ex Foreign Board T#nniign uazervamulumieamuvenemusindudsey  01gnewu ‘ Lifwun
neldnsdanisvesuiunianishiiiuiesas 100 vesyamInddugndvenamu mstosiuanumdss FX - -

v ' ' a I3 ' a 1
« N9MNUD1LTYIAY YTV 18E T (Derivative) WiNaLinUsEaNSAINAITUTIITAITAIU  NTIRININUANGISILLE Laiad
(Efficient Portfolio Management) ANUNANTITANUUIY

£
s

- nesuyidlinausznaunisiedoulmmuduiiiin (Passive Management/Index Tracking)

. AIAN13NBINUTI
nan1sanliuaulazaviyindaunas 5 Yujiu (% dad) - “ E
1. W8T LR TSR (ASus 7 5.0, 2561)

[ EGLE ELITTTeT) ruadstunguimmAiy 2. weedgws Wyanunwad (Aaust 19 fi.a. 2569)
0% 1803
£ ’lU
3% 1051 fuiiyin
- 921 25y 212
v . . o 1
YU MSCI Thailand ex Foreign Board @ng3u 100.00%
5% . 138 pag 1E 13
0% — sl in: MUFbuieufumanssiiunuesnesus
5% g7 030
0% 430
35
-15% 11 .
2564 2565 2566 2567 2568 LI
Y . « myamulunasmusalidlynnseinGu
[J a s * 0, | 1 - Al -
namsaniusufoundwuuinuae (< % dad) R T [y r——
YTD 3 fiau 6 \hau 1y g dudduduiaanisdndunulusuen
BV 25.56 -4.31 4.15 27.79
AYUYIN 27.05 -4.05 4.92 29.65 o e e
. DA AMSNTINADAUNTIA ; IHSUNTTUTEsRTN CAC
ﬂﬂLQE‘IHI‘L!ﬂE!SJLﬂEJ’JﬂU 27.20 1.17 10.73 27.18 !
AMUALHIUND I 19.33 1331 14.96 18.38 nudunasu Momingstar J J %k
AMUAUNIUAYTTIN 19.65 13.45 15.17 18.67 wilsdotvruatiudy
3¢ 5y 10 U* AIUAINAS
NaINY 6.26 3.43 N/A 0.84
Atiin 7.56 4.64 N/A 2.03
mtaaij'lunqummnu 4.86 231 2.53 N/A famuannsnfnyintesdie
ﬂ’n&lsiumuflaivgi 16.57 14.70 N/A 17.57 s uaninages
AMUNUNIUAYUIIN 16.75 14.84 N/A 17.73 https://qrco.de/bd86Ep

FAmTadedviuatuidiy’


https://qrco.de/bd86Ep

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

TEELLIAINITTURUAIBANS: T+3

e *sregiamsiuiudeunelu T+5 Suhns Taeildagldiudu T+3 uims
(T= Fuhmemsnefumieasmu)

ArsssufenfiFeniuainnasusiu (% delvas NAV)

Asssufleuseluiiazdwmansenusiedanmu Wewingilvikansuunuannisawuanas fedy fawuarsnsisaeuynasinewsindulaamu

AsTsuLey geanluiiv BIVEEN
A59ANTS 1.0000 0.8560
AmsuwnuunatvayunseniesuleRumisamu
V9INBIMUTN (trailer fee) : &
suAldane 1.9000 1.1123
g

- AsssuflsnuasAlddedduldnundyariiiuuasn@dulaluiueafeniuudy @i
- lunsdifineuasulumeanmueanamurmnelinsdanmafety awsegneazideaiiubulifideyaduq
- Aldedresududnsnuseuldyilendu il annsafnwdeyaiuduldimldedviududeyanamusay

. a Ao 2 vy ' -
ANSIIULUHNNLISNLNUINNNODNRUIG AU (% ?ngaﬂwama)
Q’amqunﬁaﬂLﬁur-\'nﬁimtiywialﬂﬁimﬂmmnﬂizqLﬁav‘himnﬁ%ﬂ‘umm‘%aﬁmuﬁawmyamu

GREEEHIDEEY gegalaiiiu GITEER
nsue 1.07 UagUuliiBuniiu
n1siudenu 1.07 UaqUuliiiBeniiu

nsfuasunlsamuiti limmemieamu Jwazlidssaundounisvy

AwIneglusAANaILT

nsduilaguniisadyuaan
Ay lusIAIAINE1IUE
Aslauniae

angLnn:
- Asssudlsuuazalddstuduldnundyaniiuuas mddulaluiueadenduud i

- vidndnnisenaisenifiursssuilsnnsusuazSuderiuangamuusasnguludasiliviiuld aunsagseandeaiiuiuldndeyadug

- Tunsdinenuanulumbeasmurasnesusmnieldmsdansideiiu awnsagauasdeniudulindeyadus

dadruuszinnninddunamu nindaunamugedn 5 duduusn

lisaTueAumhuamu Faasiidsssuiounssuenu

50 Umstevtigadyu 1,000 e oAy 1,000 iy

o

0}

% NAV % NAV

Fuanioy 9903 UitW wann Banlnsiad (Usswndlne) 21.20
RuensuIAg 1.09 ﬁiﬂ (umsuuo) iDELTA)

U3 Usmn. a1ne (@uwu) (PTT) 10.71

VTN wea g ulns lwosia 31in 8.57

(1919514) (ADVANC)

USt vhenreulne S0 (W) 6.21

(AOT)

St fadl Buluess Anaaelwuyt $in 5.81

(9iwu) (GULF)

doyaigesin
Maximum drawdown
Recovering Period
FX Hedging
ANTEWMYUITUNTAMUY
Sharpe Ratio

Alpha

Beta

Tracking Error
Tracking Difference
m&gm%’lwmmﬁmwﬁ

Yield to Maturity

nsdnassnsamuludsuseme

BCAP-MSCITH

-30.39 %
10 tfiou
0.04 11
0.27
-1.29
0.99
0.33%
-1.87%

nsAnassn1sasulunguananngsa 5 duduusn

nauLarassyllag
Fududidnnseiind
SUIANT

waluladasaumnaAlagnsaoans

ATUINNE

% NAV

o v o oA A
N13AAEIINITAINUAINDUAVAIINUILYDAD (%)

21.35
21.20
12.62
12.29

8.31



BCAP-MSCITH

v =
Jayasu9

v
YBINNNTTONUWAINY
- Us¥ndams/daiuayunsuieviesueau/sinUyduhnuuuiiade® : a1 8.30 u. - 1530 w.
- Bangkok Bank Mobile Banking/ BF Fund Trading** : nﬂi’umaam 24 3. ¥
YRININTVILAUNUILRINY

- UsEndanis/daiuayunsvievsesudediu : 13a1 8.30 - 15.30 w.
- Bangkok Bank Mobile Banking/ BF Fund Trading** : ‘wqﬂfumaam 24 24 ***

*JagduaninsninsnenisHIu vLa.5u1ASNTINN/ Bangkok Bank Mobile Banking waw BF Fund Trading

“msdedndate udaa 15.00 u. lwiwhmstenevielufungarhnistons aldmmmemhsamuiisnld u fufwihmstevedaly

wazmsdadney vaua 1530 u. lufwhnsterenielutumgahnstons awldnamivderumheamuiisiunld u dutwhnstowmedaly
oxsdesndstovordnieiu (niiu BF Fund Trading) ndaaan 16.00 u. luiwhmstenevielufungarhnstons aldmamevionaiudefumheamu

o R
Aruiadls a Futuvinsdeviedaly

sssudoniiFuniiuannesusas

Tunsdifinesmuasulumisamuveinemusunglinisinmsvesdsnians (hemulaems) visninniseglionifumsssuisunsinnsvenesyusiums
szigﬁauﬁmamuﬂmﬂma #nFIeg T NoUAUNeiyaAMINGAuanS 1,000 druun Ansssuillonn1sdans 1% ves NAV 10enawmuaune nsdnassnis
amuluSnasyuuatns A $11u 100 Suum Ssdadsssndiounisdanis 0.70% a3 NAV sesnasuuatsnie A uenaini nesyuiumasiinisdnassnisamu
Tugilunasyuuaiens B $1ua 100 &1uu1v Ssdnrnsssuiiennisianis 1.80% 1o NAV vesnasmuimens B vl Rudrniivdeiinemusundldsuannis
seanvu Uitmdansazamulunindaulssiandu q aunseuulouienisamu
Tnsusdndanisazifismsfndsssuiounisdanistinyadmingaugrivosnamusiuna dal

1. ludwresduamulunamuuaienis A 91w 100 §1uUIm UTENIAN159eAnANss T loNN1TInN15aNNeauAuN1dtudns1 0.30% 1831wy 100 S1uum
(0.30% AUIUANAIUANTENINAFTTUTEUNTIANITVDNDINUAUNNI (1%) FunBsuUaen1a A (0.70%))

2. Tuduveaduamulunemuuaisnie B §1uu 100 §1uun UsEndanisezdredulvitiunemusunisdudng 0.80% vediuau 100 auum

(0.80% AMUIUANAIUANTENINAITTTUTENNTTIANITVDINDINUAUN (1%) FUnBUUaIEN4 B (1.80%))

3. luduveafuamulunindaussinvdu 1 $1uau 800 duum viEnianisazAndsssuidounsdansanneamuiunisludng 1% vesiuau 800 dmum
AsssulndiFeniAvangiewiae

1. Usmdnmsenaideniivassaniounismeuasasssuiionmsiudefumheamuaniamuusasngalusasitluvinu feil

1.1 Uitndamsazentiusssaisunsneuazassandounsiutomumhsasuliiunemudseadsinuasvionasudiuyeasuasrionasyusunisld
N3IANTVRIVTENTANT

1.2 dwdugnéntliiiunaside 1.1 Ussndnnsandenifuasssusunismesazasssnioumsiudefumieamulusng 100% vesinssamiionnise
uazesTauilaunsiutefumheamuiiGeniivass

2. winnesu (nesyusums) asulumissasmuvesnesusmumelinistaniaientiu (nesqulaiems) visminmsarlFonifiudsssudounse/suteudndou
funeauuatena W wnnesusunaiiyadminddugns 1,000 Suum wazdnassmsamuludinemuiaemeiam 100 Suum viendnnsavSeniu
Assauiioumsune/SudeRuantuamu 1,000 Suum lusamiinesuiumssiuawindu asnespulaenmsarlsifimadoniuassaniounisue/utoru
WieawuINNesuiumMaiuduan Wudu

o o
A1BIUNY

Maximum Drawdown wWasidusuamanugsgauemnesuslussesiim 5 Wounds (iesusdarnesmunsditgiliasy 5 9) TnsTnainssiu NAV dembuiigageaeluauigashanlutaei NAV dewmieusuianas
1 Maximum Drawdown fufieyafivaglinsuienmidssiiansazeayuanmsasmulunosus

Recovering Period sveiianmsitui ilefudeyalifamunsuisssesadaudnisnaugsanaufisszssnmifunduiniiiuuduiuldssosnauila

FX Hedging Waidudvesmsasmuluanausissemaiidnistosiunnudsmndnsuandou

SnTdunyuIsunisaau mmaﬂummwaﬂmwanmwﬂuwamnawu’mmanm’tmmmawua Tngfuimanyamiminissuhsanutesaimstondnuindfunasesyarnsendnnindvesmasmusm
Tussuszastam 1 Ymsseyar NAV vesnesyusaadsluseusrasiianieniu nesusauiifian portfolio tumover ge memwamwaﬂmwEmawﬁwaqmamminawuuamﬂwmuwumwaﬁmwanmwwaa
FaosfiansauUiouiivuiunanissiiiunuvesnasmusaitoyssuanudusesmstonevdnminddna

Sharpe Ratio SnsndussrinsmansuuuduiinvesnesusFouifisuiummudsmnmsamu Inesuinansamsssrissnsmansuuuvssnamusiuiudasaneuinuiiusiaanades (rsk-free rate)
wisuiisuiuandeauusnmsgiu (standard deviation) ¥eaneswusas /1 Sharpe Ratio amaumamsmamammuwnaaﬁquswmﬂmummuwvasuml,‘uanumwmmmamuﬂmum Tagneswusuiifien Sharpe Ratio
GRURRLE Lﬂuﬂaawuﬁﬁﬂi“ﬁw“ﬁmwhmsﬁwﬁmmsawuﬁﬁﬂmﬁaw7nlﬁ%‘umamauLmudamﬁuﬁ@ﬂm'wmaiﬁiaﬁUﬂaﬂuLﬁﬂaLﬁﬂaﬁu

Alpha HameuuudLRuTeInemuImdoSsufiutufiiin (benchmark) Tnadn Alpha fige nefis nesyuannsnadranouunuldgantdaiittn fudumanndssavsamussfanisnosulunsdnidon
wsaﬂmmmuLﬂmamuﬁlwanmwsﬂmamqmmuau

Beta sydutazfiemnansiudsunamessnsmansuunuvesmdnnindlunesanisanu Tnsidsuiisuiusnsmanasuuamesman Beta toond 1 uansiwdnvindlunesnnisamuiinsivdeuntases
Shsmanouunutisaniinsdsuiamesdhsmansuunuraingumdnysnguenain Beta 1nn1 1 uanei vdnvsnslunesanisamuiinsidsuuasmesdnsransuwusnnninsUasuuasmesssHane ULy
YoIngUIaNNINdvewmaIn

Tracking Error Snsuansuunurasnamuiiuszansnmlunisidounuudaiitsn Tnesn tracking error i uunes nosusaiivszavsnmlumsamansuunlilndifssiusddin nosusuiiiien tracking error g
wiiSnsmaneuunulasiadevienisild fasnniu

Yield to Maturity §nsmmansuunuannmsamplussansvillasiesunsusmuneny Gsswaanaenidefieldfulusuammasneigsasuasiufuiiosl dsuauihiananduyasiegiu Tneldfasnmansuiny
ToNeMUTMATIAIVE MuanaIndIRdstivines Yield to Maturity vesnsasvilusazdaiinesuiinisamu wanilasann Yield to Maturity Simisunsgiuduesdusined Ssamnsailuldivioudoy
amwamauLmuivmwnaawuiaum5”na7wiﬁiuiﬂu1aﬁaﬂsawswmsmﬁauﬂiuﬁmummqtta:ﬁﬁnwm:miamuﬁlnﬁtﬁmﬂ”ﬂﬁ

Tracking Difference FdausesswilmaRaULTLIABTEINDIMUT LA HANB UL sdwTis B avaana sy

deriusyunisvieniesudofu: @ v sumsngsm s, 1333 & vua wdnving awas s, 02313777 uas 0-2618-1000 UsEnudnnsndInanisnasusiun Yamiaae 3nin
Lﬁ?ﬂz"i 175 awmimsﬁaﬁwnna% ‘ﬁ”lu 7 ‘i?u 21 uag ﬂ“!‘ju 26
auuamsla LL‘ll’NVjﬂlJW'\LlI‘ZJ LUAAINT NTUNNURIUAT 10120
3. 0-2674-6488 Website: www.bblam.co.th Email: crm@bblam.co.th



