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SCBMLCA(SSFE)
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- Usztamneanusan: neanusImanIasnwnemuInniwlaneilaldimsamulunenusindu
meld vas. MenfiynesnusIMNENIIERN (SSFY/NBINUIINAIaUIUUTiaNIGssmalszma
* NGNNBINUIIN: Greater China Equity

wlenenaznagninisany

- amuluanasyuiieonlneuisndaynadv laemdaluseulliaihiesnd 80% voa NAY Tagly
M3 IAHTUIIN (Quantitative Analysis) 15inATiANIS Machine Learning Failuszuufisianniu
Taeu3Endams imlszpeumshamenndnnindfiszasmu Tnendnnindineayminnfinsanaziu
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vigndamsludaandlaifiv 100% voa NAV o
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(Hedging) MugagfiHiavefanmsnoany ' }

« nagmilumsuSmInenusIn: Yanialvinalszneumsnanitliagan nduiinia (Active
Management)
wamsauiuNuazar i Tadourias 5 YU v (% setl)

Peer avg

10%
0%

-10%
-10.729410-01%

-20%
20.20%

-30%

2562 2563 2564 2565 2566

=yt a o a S e o = = A A jaa
Hnayn: ‘luﬂ‘nnmnuﬂﬂmmnu Nnn1iﬂ1mmmﬂzsmmmumumﬂmmﬂunmi@uwmauﬂﬂg‘nu

wamsauiunudourawuuilnvya

YID 3@eu 6taeu 150 33 53 109 :Nzﬂl

AN

SCBMLCA(SSFE) 716 010 NA NA NA NA NA  -433
Filiva 322 240 NA NA NA NA NA 12
ﬁ]lﬂéﬂiuﬂﬁjulaﬂgﬁ’uz -191 542 NA NA NA NA NA NA
ANNAUHIUVDINDINY 838 994 NA NA NA NA NA 1188
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nsemIFnelumsumsdams

' a  Aa < YA ' A
MBTITNHSNNESNNVINNDDHUIY (Yo VDIYANIUDVIY TIN VAT)

1a < a
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FONINgau

UsziannSweau % NAV % NAV
Au 90.45 #u TENCENT HOLDINGS LTD. 7.54
WHIgaInu 499 ¥4 AGRICULTURAL BANK OF 421
Gushn 488 SHINA LIMITED CLASS H
4 #W ALIBABA GROUP HOLDING 3.77
au 033 p.
¥HI8a3N4 HUATAI-PINEBRIDGE 3.75
CSI 300 ETF
#U4 NETEASE, INC 3.13

SCBMLCA(SSFE)

Joyaisadn

Maximum Drawdown -16.24%
Recovering Peroid N/A
FX Hedging =
dasaIunUTIUM A 3.58 1M
Sharpe ratio =
Alpha 2.87%
Beta 0.92

Tracking Error -

msdaassmyasnulumai)szme

iszina % NAV
M 90.22
Foand 0.23

msdnassmsasmulungugaaIvingsN

NNYATINNIIN (Sector) % NAV
G MEDIA 12.18
G MATERIALS 10.93
G RETAILING 9.17
G BANKS 8.40
G TECHNOLOGY 6.75
&
a1 44.44




SCBMLCA(SSFE)

Aesie

Maximum Drawdown nlofidudnavianuggavenoaumluszozi s Tdonnda (mamumﬂﬂmaamuﬂmmq‘luﬂsn 57)) TaoSannszi NAV dowiaeii qagega 11
ﬂunmﬂm1ﬁﬂ1umm NAV ﬂawmﬂﬂiumaﬂaa A1 Maximum Drawdown nJwuauawma“lwmmnqmmmﬂmmﬂﬂ vianunnmMsanulunesusm

Recovering Period 5% gzt mmﬂumamlwwamummms ZOZAAWANITVIANUGITAIUDITE mmmwunaummunummulmswmnmmuwiflﬂ

FX Hedging Lﬂaiwummmiamu”luﬁﬂauumaﬂi ma‘wuﬂm’]mnuﬂammmmﬂammamﬂaau

dasaIunUTEUM A (Portfolio Turnover) mmnmmmacnmnsmanmwsfluwamsumnamuﬁm“lummaﬂwmmmwm Tmmummﬂuaﬂmmﬂmmanwammm
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mammuwﬂﬂﬂmnmmmm (risk-free rate) Aﬂiﬂumwﬂummfmuummmu (standard deviation) ¥94N84Y U3 A1 Sharpe Ratio m‘waumamwwammmuwnmwuimma%
Suiu Ui saeR AN TS NNEINNI NN Tﬂaﬂawumwum Sharpe Ratio gan319¢ Lﬂuﬂawumwuﬂi mnﬁmw“lumsmmi%ﬂmmwummw doannldsunano
u,mumumwmmmwimmumwmammmﬂu )

Alpha waﬂammumumummnamusamumﬂsa‘umﬂunmmum@ (benchmark) Taef1 Alpha wm Mena neauswannsnadwnaneuumu ldginddyiisia Fufluwann
ﬂiwﬁmﬂ1wmmwaﬂmsnamuﬁau“l,umsﬂmaaﬂmawmm mawuiuwaﬂwsweﬂﬂaﬂwmm LA
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umsrﬂaﬂuuﬂawmwmwamammumﬂrmnmﬂaﬂuuﬂawmammammmummﬂawaﬂmwwawmﬂ ,

Tracking Error ammammmumaaﬂmwuiaanﬁvﬁmmw“lunmaaugmumswm Iﬂfmm Tracking Error #1 nnedaneanusmiiszantamlumsadwanouunulilng
iAeanUAY Y IR NeIUIIMATA Tracking Error g4 92 uammamammuiﬂﬂmaﬂwmmﬂ%ummmnmu
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UszIanneanusIN / Ngune U IN

- Usztamneanusan: neanusImaAnIaswnemuInniwlaneilaldimsamlunenusindu
Mald vaa. BeanwnesnusIniniuamuuuuiinndesmalssma
* NGNNBINUIIN: Greater China Equity

wlenenaznagninisany

- amuluanasyuiieonlneuisndaynadv laemdaluseulliaihiesnd 80% voa NAY Tagly
M3 IAHTUIIN (Quantitative Analysis) 15inATiANIS Machine Learning Failuszuufisianniu
Taeu3Endams imlszpeumshamenndnnindfiszasmu Tnendnnindineayminnfinsanaziu
wannSndfisansiloudenielunarananningdeans (H-Share) pmandnnineideaslduazidudu (-
Share) sazndnnindfisanzidorlunaandnnindas q Mlaniiduiiugshofedesiulszmadu s
o195 mBanheamuveneausATuTsngasulunanminddana ‘
neanHe19a Ml UMIIEAIHUBINBINHIIN HIENBINUIINETIIUNT NG (NBal) HienSadilems
amuluedan3umive (REITs) #3on0anusnlnssai1anug1u (infra) Faagmeldnsdanisves
vigndamsludaandlaifiv 100% voa NAV o

- neanuewauludyIFovIadIanTN (Derivatives) Morfindsz@nsmumsuSmsmsamu
(Efficient portfolio management) ttaz/n39m3su3msnnuaes lastlostunnuassninensmanasy
(Hedging) MugagfiHiavefanmsnoany ' }

« nagmilumsuSmInenusIn: Yanialvinalszneumsnanitliagan nduiinia (Active
Management)

o [y

wamsauiuOusazav T Sadounas 5 Uifiu (% asil)
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Wiy Ta Peer avg
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SCBMLCAA

Joyaisadn

Maximum Drawdown -51.17%
Recovering Peroid N/A
FX Hedging =
dasaIunUTIUM A 3.58 1M
Sharpe ratio =
Alpha -1.35%
Beta 0.92

Tracking Error -
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G MEDIA 12.18
G MATERIALS 10.93
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G TECHNOLOGY 6.75
&
a1 44.44




SCBMLCAA

Aesie

Maximum Drawdown nlofidudnavianuggavenoaumluszozi s Tdonnda (mamumﬂﬂmaamuﬂmmq‘luﬂsn 57)) TaoSannszi NAV dowiaeii qagega 11
ﬂunmﬂm1ﬁﬂ1umm NAV ﬂawmﬂﬂiumaﬂaa A1 Maximum Drawdown nJwuauawma“lwmmnqmmmﬂmmﬂﬂ vianunnmMsanulunesusm

Recovering Period 5% gzt mmﬂumamlwwamummms ZOZAAWANITVIANUGITAIUDITE mmmwunaummunummulmswmnmmuwiflﬂ

FX Hedging Lﬂaiwummmiamu”luﬁﬂauumaﬂi ma‘wuﬂm’]mnuﬂammmmﬂammamﬂaau

dasaIunUTEUM A (Portfolio Turnover) mmnmmmacnmnsmanmwsfluwamsumnamuﬁm“lummaﬂwmmmwm Tmmummﬂuaﬂmmﬂmmanwammm
uammmawaﬂwiwﬂnuwasqmamammimwanmwammnawunﬂuiamwa gan 1 ﬂwwimfmam NAV mamawunmﬂaﬂ‘luiam 282102 URBIN NOINUIT WAL
Portfolio Turnover g4 uwmmﬁcmsuwwanmwsmaﬂﬂswmmmmiﬂawuua miwmuwumwamﬂwanmwwm wqmwﬂﬁmnﬂﬁﬂumfmnuwamsmmumumammwu
saiterlse mummﬂuﬂwmmwammwanmwmman

Sharpe Ratio 8013187152 wmwamammummwmmﬂamunmﬂismmtmnummmmmﬂmﬁawu 1AsMUINNIANAANTENINBATINAAD ULNUUBINBINUITINAUBATING
mammuwﬂﬂﬂmnmmmm (risk-free rate) Aﬂiﬂumwﬂummfmuummmu (standard deviation) ¥94N84Y U3 A1 Sharpe Ratio m‘waumamwwammmuwnmwuimma%
Suiu Ui saeR AN TS NNEINNI NN Tﬂaﬂawumwum Sharpe Ratio gan319¢ Lﬂuﬂawumwuﬂi mnﬁmw“lumsmmi%ﬂmmwummw doannldsunano
u,mumumwmmmwimmumwmammmﬂu )

Alpha waﬂammumumummnamusamumﬂsa‘umﬂunmmum@ (benchmark) Taef1 Alpha wm Mena neauswannsnadwnaneuumu ldginddyiisia Fufluwann
ﬂiwﬁmﬂ1wmmwaﬂmsnamuﬁau“l,umsﬂmaaﬂmawmm mawuiuwaﬂwsweﬂﬂaﬂwmm LA
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