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kannswaoan:zdsulucarakdnnswaukous:indlne (SET) uuns:aiukan k3o
ns:audu 19 lo (mai) Addnuruzegiolasgiokiiokdokarvagiodol
1) lasumisAaidonoinaalakdannswaukous:inalnesrinoiulaatauaiu
dousaaau (Environment) k§oaunoiudodu (Environmental, Social and
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2) imsilawsgayanislassmsidouns:on uwunsdams ua:nsdoikuig
woalkussaiikuislumsaalsuiumsuassmsidouns:zonvaous:indlng soufo
Salkimsnouaaumsdarasuaunawsunlasmnougoundrinoiu n.a.o. vausu
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yamaudimsgonasousn : lurikua goandIkEoTuM : lurikua Sharpe Ratio : -

szgzoaIMsSuBUAIIEAU T + 3 Alpha - -
(3 Surhmstuuasuvigiu) ' -
Beta :

KUBIKG : USENdamso:Sudis:mBokuszaonuidusdnnswaxsonswaauduunu
19u lunstinyiokussaonurilNIsSAUIUAEUKUIIAINULIDINNDINUSIUKUSIHIE1D
INosuansUs:lvsunmomi
msssulisuniSaniiuoinnasnusou (% aaduas NAV) Us:innnswadunaonu
asssullisy gogaluiiu GV UszinnnSweau %NAV
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1) Sanuszasamsasnuiiisaiundudodu
navnuo:aonulukdailogokuvaousinoan:idsuludarakannswausous:inalneua:/k$acarakannswaidu 1o lo (UsBnoan:itsu) lago:iuuasnu
Tuussnoan:dsun 1) Gaoiwlautaulumsuskisdamsdousaaau doau uazsssuiivia (ESG) dowruns:uounmisiiasizkmsasnuuuu ESG
Integration ua:/k3o 2) Gmsidaiwsgayaifvonumsdassnisidounson ununmsdams uazmsdoidikusiialkussaidikuislunisaalsuimu
nisUaasnisidouns:=onyovUs:inalne sounvdalkinisnouaaunisdarinisuaudawsunlaswnouaaui d1inoru n.a.o. gousu uaz/kio
3) Gsssuiiuvna (Governance) laslasunisUs:idunisiiuquaionisusdnoan:ideu (Corporate Governance Report of Thai Listed
Companies: CGR) 91nauauasiasuanitunssumsusening doud 90 a:uuuduld Kdaifguin uazimsidaweidikuiguaunugsioningayas
AumsiAuyan1waonoms (cooperate value up plan) uazuwumssns:aunmisdiduoiuaiundugoducuuiasgiuainakianisdiiunmsiioaa
UsurtumsUaosmisidouns:ongaous:indlng na:s1801unoufukuinsufUuacuidIKuIgKkEaInU K1UBoIN1YoYta1aKkaNNSWaLKOUS:INAINY
godalodksumsidaimevayadonarolasiawt: sounvidmsiAauls:ansnmwmsdaaisiugaonu cufdalakannswaukous:indlnemkua losadslu
saudunydlutaenot 80% wao NAV

2) wWhsmneawanudodu

naonuo:tuuasnuluusdnoan:idsu Adaowlauaulumsuskissamsaousaasy doau ua:sssuiivia (ESG) uaz/kdaidmsidaiwsvayalneanu
msUassmisidouns:on uwumsdams ua:msdotdikueidalikussatdisuslumsaalsuiumsdassnisidouns=onvaous:indlng uaz/k3oil
sssuinula (Governance) laslasunisUs:idunisiinuquanonisusynoan:idsu (Corporate Governance Report of Thai Listed
Companies: CGR) 91nauauasiasuanitunssumsusening doua 90 a:uuudull kdaiiguini uazimsidaweidikuiguaunugsioningoyod
AumsiAuyan1wavioms (cooperate value up plan) uazuwumssgns:dumsdiuoiuaiuadugoducuuiasgiuainakionmsdaitunmsiioan
Jsunumsdasemeidouns:onyaous:inalng 1kaasowadauunuidodulkiugiiokussasnu sounoidumsasiasulkinonssuAyouumsdiiuoiu
AfdodoUodsaiu ESG lkundu aowalkifas:uuiioangodudas:uuiasugnolng uazidunalnkidonsosaduayuussnoan:idsu uazus:inalnels
ussakunemsAauungodu (Sustainable Development Goals : SDGs) vovavamsanus:s151d

3) nsaumsaonu

navnuo:asnulukuyosuisnoan:iieulucaiakannswsurkous:inalngua:z/Kiacaranannswaidu 1o lo lagoziuuaonuluussnoan:iGeuninow
Tautaulumsuskisdamsdousaasu doau uazsssuiiuvia (ESG) Awutntunmsaaidonvoo SET ESG Ratings us:du A dulu lago:Aoisoun
wuonUodsawu ESG luns:uoumsdaduloaonu (ESG Integration) ua:/k$oimsidainsgoyalnasiumsdaosmsi3ouns:on IWUMSIaMSs ua:
msdoidkneirelkussaidikuslunmisaalsuiumsdassmsidouns:ongaoUs:inalng ua:/k3ailsssuiivia (Governance) laglasunisus:iiou
msfuquanomsusynoan:idou (Corporate Governance Report of Thai Listed Companies: CGR) o1nauiauaotasuanidunssunms
usdnlng doud 90 a:uuudul KaiAsuint na:inmsilaimeidIkuIBLAzINUSSADA I BIY2IAUNSIAUYaA1waoioNs (cooperate value up
plan) ua:unumssns:aumsduiuouciuanugoducnunasgiuainakiomsdutiumsiioaalsuiumsUassmsidauns:ongavus:inalng

4) msowadvdsiiddaninyonundiudodu

dstizdavaonaonu fe dstimacouunusou SET ESG (SETESG TRI) ludaasusesa: 100 losdudsina:noumsindaulkosinuoonaukannsne
vaouUsBnoan:bsuniimsdutussivogododu lagmisdododsaiudousaasuy duau ua:ussénivia (ESG) doduunauazammwaasomiuciuinmun
Aoarakannswaukous:inalneimkua nazidudsiindiusruoinwadauununnus:innasmsasnulukannswgdona1d (mssawacouunulagsow)

dstidonaraiuuomomsaaidonsuinoiduavaus:nauyaodsi doll

- 10uustniogluwaus:iiukudodiu SET ESG Ratings Aus:msaiga nausaumsnunausiwdokannswaludsi

- 10ukannswonidyamKkannswacnusimaala (Market capitalization) luussno1 5,000 auuin

- Ddaaoundionannswasiwaas (Free-float) luuasnoisesa: 20 woonudis:uas

- $woukuBavrslutssnoisasa: 0.5 yoodusukuoan:ifsugaoustn Wudailuding 9 lu 12 1deu

- lusnasuousannswaludsi

uanoInll waonuawisndnunddmsriasi (Index methodologies) lan https://www.set.or.th/th/market/index/setesg/profile
ukavvaya: www.set.or.th

usBndamsyaavduansnoziasundasdodsalumsiussuiisuaiuiussndamsikunosuazikuizay gvagmelansauulsuismsasonuimkua nod
usBndamso:lasudadsaviodundarilaosaarakannswdukoUs:inalng 1odararannswaukoUs:inalnadnmsdaridstinacouunusou (TRI) A
dodouwfiokannswas1wgosyavuda:kannswauInoothkinlumssuorudsi alkidulucus:mantuznssumsmiuaalanu losussndaniso:
Wawsvayauaudvlkyaonunsivasoknagvdaouiiodunimsiasudaodsa sosueifeonudosda uazikanalumsilasudaodsadonaloniunms
aoUs:maluidulsduoousindams melunaiigaonuawisalsUs:lestoingayalumsdaauloaonula

- d

agwlsicu lunsainimsilasunlasdadsaidalkidulonuds:mea douly ua:vamKkuavavauiauusBndamsaonu uaz/kéaus:makiavarmkua
goodlinviu n.a.a. INgaAULIasgIUNSIananmsdiiuvIugaonoaonusou taz/kiamsilasuulasdodsalumslsildsuiisulunsnifnoondodsi
vaodadsalulasarkdailaiwsyaya/dasidonarddndall usBndamso:uoomsilasundasdonaidlkyiiokussaonunsiuadokuiWiIuNsUs:ms
TuiBulsduaoussndams meluoaingaonuawisalsus:lvsioingayalumsdaauloaonula
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Maximum Drawdown Wasidudwagianugogavaonaonusoulus:a:ioal 5 Jgaukdo (kadouadadonaonunstindoluasu 5 0) lasdaoin
s:du NAV dakussioagogalUoudivoachaalusoon NAV dakussUsudoanas a1 Maximum Drawdown 1dusayansaslknsiuionouidson
2100:10nUvINMsadnulunaoNUsIY

Recovering Period s::10a1msWudo iWaidudayalkrasnunsiuiivs:azoaidoudnmsyianugogaouiivs:gzoainiunauuinidunuisuaulss:o:
wanumla

FX Hedging Wosiuduaomsaonuluanaducious:inandmsdaoiunoiuidsooindasiuanilasu

Sasiasukyuidsumsasnu Adx1udvaomsiaviukannswaluwasanaonulugoowailasovoaikis losdiusruoinyanindingls:kaoNasIUYDY
yanmsBokannSwanUWasouToyanIMsYIgkannswgvaonaonusoulusaus:a:oal 1 U kisassyan NAV vaonaonusoutadslusaus:a:ioal
1@uonu naonusowiida portfolio turnover go usdiiomsBauviukannswauasasouaoydamsnaonuuamikdaunumsgouiskannswangs 5o
dovAvIsUIUSBUIRBUAUNaMSAITuOIUBaYNaINUSIUINDUS: ITUADIWAUAIYDIMSEDUIEKANNSWEAONA1D

Sharpe Ratio dcs1aous:Kko10WacoULNUEIUIRUYDYIN@INUSIVIUSBUIRBUAUADIUIABY0INNISadNU [8AIUDTUDINNAN19S:KD105 ST
WatoUIINUYaIN9INUSIUAUSASINACDULNUAUSIAOINADWIAEY (risk-free rate) W3suifisuAuaudeouuniasgiu (standard deviation) wao
naonusou A1 Sharpe Ratio a:neufiodasiwacauunuinaonusounaslasuiRuduidasaseuaodsonnaonusousuut lasnaonusouninn
Sharpe Ratio gona1 o:10unaonuidus:ansninlunmsuskisdamsaonuidnon evoinlasuwacauunuasuldiuigonoimelas:duaciudes
1dgonu

Alpha wacauunuasuiiuzeonaonusauibaildsuiisunudsisda (benchmark) lasa Alpha Ago Kueio neonuavisnasiowadauunulago
n21asiEsa doiduwaoinus:anamnwuaordamsnaonulumsaaidonkdaridonozinaonulukdnnswalaognosuzay

Beta s:duua:igmomsilasundasyavdasimacauunusaokannswaluwasamsaonu laswssuinsunudasimsidasunlacvasaala Beta uag
no1 1 uaaookannswaluwasamsaonuidmsiasuulasvosdasinadouunuuaenaIinsilaguuladyaodasInataulnuyaoNaukaNNSWe o
aa1a Beta ninnot 1 uaavon kannswaluwasamsaonuimsiasuulasyoodasinacauunuuinnoimsivasunlasyaodasinacauinuyaonau
kannSwayovdala

-
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Yield to Maturity dasiwaceuunuoinmsasnuluasiaiskilosfioounsuikuaary gosuoruoinaanidenozlasulusnnacasaoigasiaisua:
wuduno:lasududwiAaaaiduyanitoquu laslsdadasimacauunuvasnaonusouasiaiski siusuoinaIladendolikingav Yield to
Maturity vesasianskiudazdofnaonuimsaonu uazidosoin Yield to Maturity Gxussuasgiuduilasidudded Soawnsailulsiudsuiisu
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