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BCAP SET Index Retirement Mutual Fund

BCAP-SET RMF
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wiovannnnsilundnnindiidudiulsznevresuisnsdeine Tnedl net exposure lunsians
fenanlneedsluseulivyilitdesnindosar 80 vesyarmindaugrivemnamu Tnonowmualy
NAYNENI5UIMTNEMULTIFU (Passive Management Strategy) dafiansunidenlinagnsuuy
Optimization ttelinawmuannsnadssansuunuiilndiAvsiudail SET Total Return Index
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Grade) asansuinhildfunisdasuiuanutifede (Unrated Securities) ndnningdvosuisn
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nan1santiusudauvauuutnuya (* % sed)
YTD 3 fiau 6 \au 13
naINY 29.27 1.94 6.58 32.38
ST IR 31.42 2.34 7.60 35.04
Anadelunguibieniu 29.66 7.80 9.59 31.43
ANMURUNIUNDINU 18.20 13.55 18.49 16.62
AMURUNIUATTT IR 18.61 13.84 18.92 16.98
3y 5 10 U* AIUATARS*

nINY N/A N/A N/A 8.33
fuiiddn N/A N/A N/A 10.36
Anadelunguiieaiu 1.44 0.70 1.23 N/A
mmﬁumuna&vgu N/A N/A N/A 17.35
AMUNUNIUAYTLT IR N/A N/A N/A 17.76
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BCAP-SET RMF

N15¥avUILaINU N13VIBAUNULAY YoyaiBeadn
Twihmsde: NNTWIINg Twhmsveu: nduring Maximum drawdown -25.24 %
o o . . A
naning: 8.30 - 15.30 w. LA 830 - 15.30 U. Recovering Period 7 wau
N13YOATIUINTUA: 500 U NFVIBAUTUAN: laifvun FX Hedging -
N3%eAsatnluTue: 500 UM gonAUVEOTUAN: laifvun BNTIHIUNYWITUNITANY 0.13 wh
TEELLIAINITTURUAIBANS: T+3 Sharpe Ratio 0.39
vanew: *szagnansiuiummeiunslu T+5 fuhns Taeluagliudu T+3 Yuhnns Alpha -2.03
(T= aumiwmimamuwmaamu) Beta 0.98
ArsssufenfiFeniuainnasusiu (% delvas NAV) Tracking Error 0.49 %
ﬂ'ﬂﬁﬁuLﬁaum'aiﬂﬁﬂzﬁmaniwuﬁasjamu iesmnagiiliansuunuainnisasyuanas i ﬁamumimwaaw‘mﬂ%ﬁdauﬁ’ﬂﬁu‘hamu
, - - . - Tracking Difference -2.66 %
AnsssuLiay geanluiiv U3 P P
o 1gLRANURInTIEN TNl -
N133ANT 0.8000 0.6420 '
AmsuwnuunatvayunseniesuleRumisamu Yield to Maturity -
V9INBIMUTN (trailer fee) : &
sue 4y 2.1400 1.9356
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GREEEHIDEEY gegalaiiiu GITEER nsdnassnsamulunguanavnssu 5 duduusn
nsue 1.07 UagUuliiBuniiu % NAV
ns¥udenu 1.00 (Fusin 50 UW) 1.00 (s 50 U) wialulad 24.06

v : o . NIWEINT 19.28
msamﬂaawu'mamuwﬂ 1.07 mqy‘my’]gmg}ﬂquﬁqq - -

Y g3fan1siu 18.78
AsRUABUNLIEaI DN Y ua -

1 200 UI/579M3 PURNBMRFIUA W5 1738
nsleumiae - - pdnIumInduaznoads 7.84
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dadruuszinnninddunamu nindaunamugedn 5 duduusn N13INFTINITAUANNBUAUAMAUNTDTD (%)
% NAV % NAV _
S~ 9049 UM wamn Blanlnsied (Ussmnelne) 15.24
Y e 4 v o e 9110 (Un1vu) (DELTA)
niadiitenisasuluedmiuning 176 . o
. & V3N Usn. a1ne (@umwu) (PTT) 5.65
nomuTlaTEseiug Iy 147 P
il 131 YT wenud sulns wesia d1in 5.24
RuensunAg .
(W19u) (ADVANC)
USTn farl Buuesd Avaaslwun 31in 4.53
(Wvu) (GULF)
U vienieeulng 1w (vnan) 4.40
(AOT)
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- UFendans/ fafuayunsvieviesudeiu / sindy@durinuuudaiede” : an 8.30 - 15.30 u.x
- Bangkok Bank Mobile Banking : nﬂi’umaam 24 ¥ **
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- UEEdans/ datfuayunsuievieiudefiu | a1 8.30 - 15.30 u.*

- Bangkok Bank Mobile Banking : yniumnaen 24 v31.**
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*‘VIGU’U‘H'QEJﬂ‘UNﬁuUﬁuuﬂﬁﬂ?ﬂ‘lﬂiﬂiﬂ%@ﬂum}ﬁ“‘578
**maaamawamﬂwmaawwmL’Jm 16.00 u. uduly Mi@l‘uﬂu%ﬂﬂ%’m?i‘d@‘ﬂ’]ﬂ ﬁ]vaa'nl:duiwamwaa’summwa‘mamﬂﬂ

sssudoniiFuniiuannesusas

Tunsdifinesmuasulumisamuvemnemuunglinisinmsvesdsnians (hemulaiems) visnianisegliGonifumsssuisunsinnsvenesyusiums
dndputunemulaten sndoshatu nesudunsilyarmingauans 1,000 Suvm Anrsssuidennsinns 1% ves NAV vesnemuiums fn1sdeasans
amuluSnasyuuatns A $11u 100 Suum Ssdadsssndiounisdanis 0.70% a3 NAV sesnasuuatsnie A uenaini nesusiumsiinisdnassnisamu
Tugilunasyuuaiens B $1ua 100 &1uuv Ssdnrnsssuiiennisianis 1.80% 1e9 NAV vesnasmuiaenns B il Rudrniimdeiinemusundldsuannis

seanvu Uitmdansazamulunindaulssiandu q aunseuulouienisamu
Tnsusdndanisazifismsfndsssuiounisdanistinyadmingaugrivosnamusiuna dal

1. ludwresduamulunasmuuaienis A 91w 100 §1uUIm UTENIAN159AnANss s loun133nN15aNNeauaun1dtudngt 0.30% 1831wy 100 a1uum
(0.30% AUIUANAIUANTENINAFTTUTEUNTIANITVDINDINUAUNNI (1%) FunBsuUaEn1a A (0.70%))

2. Tuduveaduamulunamuuaisnie B §1uu 100 81uun UsEndanisazdredulvitiunemusiunisdudng 0.80% vediuau 100 auum

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

3. ludruveafuamulunindaussinvdu 1 S1uau 800 duum viEnianisazAndsssuidounsdansanneamuiunisludng 1% vesiuau 800 dmum
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1. Uismdnmsenaidenifivassauiiounismeuasaisrauiioumsiudefumheamuaniamuusasngulusasitliviniu feil

1.1 Uitndamsazentiusssamisunsneuazassandounsiuioumhsasulitunemudseadsdnuasvionasudiuyeaauasuionasyusaunield
MIIANTVBIVTENIANS

1.2 dwdugnéntlaiiunaside 1.1 Ussndnnsandenifuasssusunismesazasssnioumsiudefumieamulusng 100% vesinssamiionnise
uazesTauilaunsiutefumheamuiiGeniivass

2. winnesu (nesvusums) asulumissasmuvesnesusmumelinistaniaieaiu (nesqulaiems) visninmsarlslFenfiudsssudonnsve/sutefudndou
funeauuatena W wnnesusunafiyanminddugns 1,000 v wazdnassmsamuludinemuiaemeiiuam 100 Suum viendnnsavSeniiu
Assauiioumsune/SufeRuantuamu 1,000 Suum lusemiinesuiumssiuawitu snespulaenmsarlsifimadonfuassaniounisue/utoru
WieawuINNesuiumMaiuduan Wudu
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Maximum Drawdown Waidusuamanugsaaresnesuslussesiom 5 Uounds (iesusdatnesmunsditdiliasy 5 9) TnsTnanssiu NAV demieiigageaeluauisashanlutae NAV dewmissusuianas
1 Maximum Drawdown fufieyafitaglinsuienmdssiiansazeayuanmsasmulunosusy

Recovering Period svssaansiius iteuiuteyalifasunausssesnadusnmsmanuggrouisresnaiiunduniliiuuiudldssesnaumile

FX Hedging Waidudvasnsasuluanaiusisssmaiidnistiosiunnudssndnsuanidou

Sndumuisunisasu mmﬁﬂumﬂﬁ%amwﬁnm%wﬂuwa%mnawﬂuﬂmnaw”lmmnawi‘iq Tasdwmmnyadiininssrisasumesamnstondnning funasumesammsveninninduenssmusi
Tuseusteziian 1 Tmsieya NAY vaanesusiuedsluseussasianieaiu nesqusauiiiidn portfolio tumover gs memwamwam/liwUuaamwawammsﬂawuuamﬂwmuwumwaﬂmwaﬂmwwm
Sepsfinsaniouisufuemsdidunurensmusilelsziliunudurveinsievendnningdana

Sharpe Ratio §nsidussrinsaneuuudiinvesnemusEsufisuiumudsmnmsamu Insfuinansasmessnisdnsmansuuuesnamusudasnansuinuiiunsnanades (rsk-free rate)
WisuiilbufuAndeauuunggiu (standard deviation) ¥8¢nasyusIa @ Sharpe Ratio afioufissimanouunuiinesyuumslisuiuiuiesnweiummuidssiinesuusum Tnsnssyusauiiiien Sharpe Ratio
gendezdunesyuiiiussavnmlunsuimsiamsasuiiinindesannlsfunaneuunuduiiniiganiineldssdunnumdsadeiu

Alpha ransuimuduiuTasnemusaiSsuisutuisidda (benchmark) Tngdn Alpha figs nunsfis nesyuasnsnassmansuunuligeniiaiitin Saunaandssavsnmuesifamsnesyulumsdniden
emdwnzdramulundnnindldedrumnyan

Beta sesiunazfiemansiudsuuasmessnsmansuunuvemdnnindlunasanisany Insiisudisuiudnsmanasuamesman Beta tond1 1 uansiwdnvindlunesnnisamuiimsidsuutamwes
Shsmanouunutisaniinsidsuiamesdhsmansuunuraingumdnysnguenan Beta 1nn 1 uanei vdnvsnslunesanisamuiinsidsuuamesinsransuuwusnnninsUasuuasmessisHane ULy
voungundnnindrenain

Tracking Error §nsmanauuvuvesnawmuiiussavsnmlumsdeunuudaiiin laswin tracking error s vangils nesyussiiussansmnlunsadmanouunulilndifssfusaiitin nosusudisian tracking error g4
awiinrmanovunulasiadeeandudd funndu

Yield to Maturity $nsmansuunuannmsamplussansvillasiosursuimuneny Gsswaanaenidefieldfulusuammasneigsasuasiiufuitosldsuauihinananuyadiegiu Tneldfasnmansuiny
yosnBsUTIATIEE A naedstniminues Yield to Maturity vespsavilsiaziiinesuiinsamu uaziidosnn Yield to Maturity fvihesasguduedidudaed Saanunsathlldiuioudeu
amwamauLmusumwnmwumm'mmwiﬁﬁuiamaﬁaﬂ3aqmwmswﬁaumuﬁwummEguaxﬁa”nwmxnﬁamuﬁlnéﬁmﬁ”ﬂﬁ

Tracking Difference AdausesEWIIHaRDULYILIRABTBINDIUTILALHANB UL i Tis B aveana s

gaviuayunsvieniesudianu: @ v sumsngim s, 1333 UsEnudnnsndIanisnasusaun Yamiaae 3nin
Lﬁ‘ll"?i 175 87ﬂ753755%§W71L38§ °ﬁy'u 7 °ﬁy'u 21 uag ﬁfu 26
auuamsla LL?J'NV}‘QNW'\LN?J LURAINT NTHNNANIUAT 10120
ns. 0-2674-6488 Website: www.bblam.co.th Email: crm@bblam.co.th
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W || @ ala|w|wng|d
20345 |6 2 45 |6
10/11] 12 |13 9 (1011 12 |13
16|17 | 18| 19 | 20 16|17 |18 19 | 20
23|24 25] 26 | 27 23|24 25] 26 | 27
30 |31
ala|w|ng|a A |a | W | wng|d alal|w|ng
1 3 2 4 |5
7 |8 10 56| 7|8 8910|1112
16 | 17 11]12]13] 14 |15 15]16 17| 18 |19
202122 23 | 24 18]19]20] 21 | 22 2223241 25 | 26
27 | 28| 29| 30 25|26 | 27| 28 | 29 29 | 30
alal|w|ng ala|w | wg|ea Aala|w|wng|d
1 3 1]2]3 4
67|89 |10 34|56 |7 71891011
13|14 15| 16 |17 1011 Y 1314 14]15|16] 17 |18
202122 23 | 24 17 18] 19| 20 | 21 2122 23] 24 | 25
27 30 | 31 24|25 26 | 27 | 28 28 29 | 30
31
A |a|w | wng | d W || @ ala|w|wng|d
1|2 20345 |6 1]2]3 4
s|6|7]8]09 1011 12 |13 d 8|9 11
12 [FEY 14| 15 P [16]17]18] 29 |20 141516 17 |18
1920 21] 22 BEN [23]24]25] 26 |27 2122 23] 24 | 25
26| 2728 29 | 30 30 28|29 | 30




