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* NGNUNBINUIIN: US Equity
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« wWiuaauluriigaanuvesne s s szmaiiaanean it (Feeder Fund) I8 iShares
Russell 2000 ETF (Neanuian) anaiduaeaaianiy (USD) neanunaniivlomeasuluguiidudy
Usznovluawi Russell 2000 Fauiludwiifi Tanamsauiiunuvesnguinvinadnvesiszmaansy
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v3gndamsludaanlaihu 20% vea NAV

« ¥ vav.fiu3msdamsnesnunan: BlackRock Fund Advisors
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(Efficient portfolio management) 11az/%30m5U3H15AMde Tngtlosiuniandasnndasuanfaay
vosndnnIndnsensndauluanadumalszmaiinesmudesgiisuivanaiiuumliesndi 90% ves
yamRuaanulumalszima '

- nagnslumsuimsneanusan: neanuInesandldinalszneumsnaenlnimunesundn dau
neanundnyanTalninalszneunsinaeulanudsiiz ia (Passive Management)
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Uszammingan % NAV FomSndau % NAV
nHIBany 10226 tiHIgaINH ISHARES RUSSELL 102.26
[uehin 1338 22O ETF
anasoyTLs -3.58
A
auq -12.06

Maximum Drawdown -19.05%
Recovering Peroid 2 1foU
FX Hedging 93.06%
dasaIunUTIUM A 3.74 1M

Sharpe ratio =
Alpha 7.00%
Beta 0.94

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

A oodn
FONINEIAY

% NAV
SUPER MICRO COMPUTER INC 1.92
MICROSTRATEGY INC CLASS A 0.95
COMFORT SYSTEMS USA INC 0.42
ELF BEAUTY INC 0.40
LIGHT WONDER INC 0.35

MIVAT33MIANUIUNGHYATIMNTTHVDINBINUNAD

NGHQAAINNIIN (Sector) % NAV
Industrials 17.48
Financials 15.80
Health Care 15.29
information Technology 14.92
Consumer Discretionary 10.91
éu 9 25.29
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SCBRS2000(A)

m3aanuluneanusIMBURUNT 20% VoI NAV

¥onoanu:  iShares Russell 2000 ETF ISIN code:  US4642876555

Bloomberg code: TWM UP Equity

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

Beta 2AULAY mﬁwnnmﬂaauuﬂawmammamammumawanmwa“luwammiawu TaonFouidouiusasimsiasunlawenaia Beta foonit 1 uanad nanninglu
wawmmwuunmﬂaauuﬂawmamﬂwamammuuaEmemmJaauuﬂawmammamammumaqnawanmwamamam Beta 11001 1 uaaei1 ndnnindlunesamsamu
umsrﬂaﬂuuﬂawmwmwamammumﬂrmnmﬂaﬂuuﬂawmammammmummﬂawaﬂmwwawmﬂ ,

Tracking Error ammammmumaaﬂmwuiaanﬁvﬁmmw“lunmaaugmumswm Iﬂfmm Tracking Error #1 nnedaneanusmiiszantamlumsadwanouunulilng
iAeanUAY Y IR NeIUIIMATA Tracking Error g4 92 uammamammuiﬂﬂmaﬂwmmﬂ%ummmnmu
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* NGNUNBINUIIN: US Equity

wlenenaznagninisany

« wWiuaauluriigaanuvesne s s szmaiiaanean it (Feeder Fund) I8 iShares
Russell 2000 ETF (Neanuian) anaiduaeaaianiy (USD) neanunaniivlomeasuluguiidudy
Usznovluawi Russell 2000 Fauiludwiifi Tanamsauiiunuvesnguinvinadnvesiszmaansy
a13i5m Tagl¥nagnEmsasnuuuL representative sampling indexing strategy Taesithvneioasana
ARLINUMIANUVBINDIUNeUTNME s siisamazmIFoalFThldmudwiidanar ‘
neanHe 1AMl UKL HYBINBINHIIN H30NBINUIINETIH3UNT NG (NBal) HienSadiems
amuluedan3umive (REITs) #3on0anusnlnssai1anug1u (infra) Faagmeldnsdanisves
v3gndamsludaanlaihu 20% vea NAV

« ¥ vav.fiu3msdamsnesnunan: BlackRock Fund Advisors

- neanuewaluFyIFovIadIanTh (Derivatives) Moiindsz@nsmmumsuimsmsamu
(Efficient portfolio management) 11az/%30m5U3H15AMde Tngtlosiuniandasnndasuanfaay
vosndnnIndnsensndauluanadumalszmaiinesmudesgiisuivanaiiuumliesndi 90% ves
yamRuaanulumalszima '

- nagnslumsuimsneanusan: neanuInesandldinalszneumsnaenlnimunesundn dau
neanundnyanTalninalszneunsinaeulanudsiiz ia (Passive Management)

wansAiuNuazav iy Indeunas 5 iy (% aeil)
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SCBRS2000(E) 437 NA NA NA NA NA NA 437
Filnda 405 NA NA NA NA NA NA 4.05
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ANNUAUHINYDINBINY 531 NA NA NA NA NA NA 531
AR YR YT 3A 527 NA NA NA NA NA NA 527
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AT ITNHINTNTSNNVIINNBINUIIN (% flolupg NAV 533 VAT)
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SCBRS2000(E)

Joyaisadn

Maximum Drawdown -2.76%
Recovering Peroid -
FX Hedging 93.06%
dasaIunUTIUM A 3.74 1M
Sharpe ratio =
Alpha 0.31%
Beta 0.94

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

Fon3nelau % NAV
SUPER MICRO COMPUTER INC 1.92
MICROSTRATEGY INC CLASS A 0.95
COMFORT SYSTEMS USA INC 0.42
ELF BEAUTY INC 0.40
LIGHT WONDER INC 0.35

MIVAT33MIANUIUNGHYATIMNTTHVDINBINUNAD

NGHQAAINNIIN (Sector) % NAV

MBI gaga by U939 Industrials 17.48

MIVAMSI 2.68 aniulhiSaniy Financials 15.80
shumlie 3.21 0.11 Health Care 15.29
HINYITie: u?ﬁw%’mmsamﬁmimuﬂﬁﬂuuﬂmdmﬁmﬁﬂuﬁfﬁ'amﬁuﬁasﬁﬂﬁ’aaﬂﬂé’mﬁ'ﬂnnqwﬁ information Technology 14.92
‘}ﬁi:)ﬂﬂ“ﬁi]1fﬂumi‘]ﬁ1’niﬂﬂmi Consumer Discretionary 10.91
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MBI gagalainu MITREN]
M3vE 3.21 aniulaiiSamiy
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SCBRS2000(E)
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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

Beta 2AULAY mﬁwnnmﬂaauuﬂawmammamammumawanmwa“luwammiawu TaonFouidouiusasimsiasunlawenaia Beta foonit 1 uanad nanninglu
wawmmwuunmﬂaauuﬂawmamﬂwamammuuaEmemmJaauuﬂawmammamammumaqnawanmwamamam Beta 11001 1 uaaei1 ndnnindlunesamsamu
umsrﬂaﬂuuﬂawmwmwamammumﬂrmnmﬂaﬂuuﬂawmammammmummﬂawaﬂmwwawmﬂ ,
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« ¥ vav.fiu3msdamsnesnunan: BlackRock Fund Advisors
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(Efficient portfolio management) 11az/%30m5U3H15AMde Tngtlosiuniandasnndasuanfaay
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SCBRS2000(P)

Joyaisadn
Maximum Drawdown -19.06%
Recovering Peroid 2 1foU
FX Hedging 93.06%
dasaIunUTIUM A 3.74 1M
Sharpe ratio =
Alpha 7.01%
Beta 0.94
Tracking Error -
ﬂ%'wzfﬁu?'mt_m 5 DUALUINVBINBINUHAN
Fonswdau % NAV

SUPER MICRO COMPUTER INC 1.92
MICROSTRATEGY INC CLASS A 0.95
COMFORT SYSTEMS USA INC 0.42
ELF BEAUTY INC 0.40
LIGHT WONDER INC 0.35

NGHQAAINNIIN (Sector) % NAV
Industrials 17.48
Financials 15.80
Health Care 15.29
information Technology 14.92
Consumer Discretionary 10.91
uq 25.29
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SCBRS2000(P)

m3aanuluneanusIMBURUNT 20% VoI NAV

¥onoanu:  iShares Russell 2000 ETF ISIN code:  US4642876555

Bloomberg code: TWM UP Equity

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 )
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SCBRS2000(SSF)

UszIanneanusIN / Ngune U IN

- Usztamneanusan: neanusImanIasnwnemuInniwlaneilaldimsamulunenusingu
meld vaa. Renf/ne U ITBNITERN (SSF)/NBINYSINTANGS (Feeder Fund)/nosnusaniiiy
asuuuuiinandessalszmea

* NGNUNBINUIIN: US Equity

wlenenaznagninisany

« wWiuaauluriigaanuvesne s s szmaiiaanean it (Feeder Fund) I8 iShares
Russell 2000 ETF (Neanuian) anaiduaeaaianiy (USD) neanunaniivlomeasuluguiidudy
Usznovluawi Russell 2000 Fauiludwiifi Tanamsauiiunuvesnguinvinadnvesiszmaansy
a13i5m Tagl¥nagnEmsasnuuuL representative sampling indexing strategy Taesithvneioasana
ARLINUMIANUVBINDIUNeUTNME s siisamazmIFoalFThldmudwiidanar ‘
neanHe 1AMl UKL HYBINBINHIIN H30NBINUIINETIH3UNT NG (NBal) HienSadiems
amuluedan3umive (REITs) #3on0anusnlnssai1anug1u (infra) Faagmeldnsdanisves
v3gndamsludaanlaihu 20% vea NAV

« ¥ vav.fiu3msdamsnesnunan: BlackRock Fund Advisors

- neanuewaluFyIFovIadIanTh (Derivatives) Moiindsz@nsmmumsuimsmsamu
(Efficient portfolio management) 11az/%30m5U3H15AMde Tngtlosiuniandasnndasuanfaay
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neanundnyanTalninalszneunsinaeulanudsiiz ia (Passive Management)
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- SCBRS2000(SSF) AvHY A

Peer avg

30%

25.04%

20% 15.55%
11.73%
10%

248%
0.76%
]

0%
-10%
-20%
-30%

-30.01%
-40%

2562 2563 2564 2565 2566

aa a o a S vy A a = & N 1aa
HINYLN: 1“ﬂﬂﬂ6~i°ﬂu%ﬂﬂ3mﬂu wnn1sﬂ1mua1uﬂz!mﬂaﬂauﬂ3u°nﬂﬂmmﬂunammumﬁuﬂﬂgﬂu

wamsaudunudounduuuilnnae

YD 3@eu etmeu 13" 33 53 109! f,nzﬂl

G
SCBRS2000(SSF) 314 314 1724 1812 NA NA NA 1486
Filnda 266 266 1680 1352 NA NA NA 1055
mmgﬂﬁlunémaHﬁMZ 866 866 2091 2641 NA NA NA NA
ANNUAUHINYDINBINY 1049 1049 1556 21.83 NA NA  NA 2251
AR YR YT 3A 10.61  10.61 1566 1978 N/A NA  NA 2131

1
e % ol

2 4 o 1%
AN dglunguIRe Ny MUMIIANGHNINUIINVEI AIMC category

TAUANMTE

6 : 1389g9

ampuluaninsyudundn Taamdelusouliieandt 80% voa NAV

Y23aNdINUIIN

TuaanzDaunoanu 20 AAIAN 2565

TUiSHAY Class 20 @1 2565

oA '
uiﬂmﬂmsmmmﬁuwa 18

21gNVINY Tifruaerglnsams

Yo

NIANIINBINUIIN

a s d a M
HIEIINVY T L‘]i{lﬂ“}‘ill 9 INHIEU 2566

a a

wauun AnSmianate 20 AA1AN 2565

U d;y
ABHTIN
o a LY v Y v U
wansauHHOIHYBINB NI INTEN 100% USudeiunumstlosiv
anudesdaswandamiesawaneuummduanaiduum o Ju
sy Audasdau 95%) nazdSudiedasuandemieieuivm

¥ Ao

aqaﬁuum U IUNMUIUNANdULUINY (lué’mﬂdm 5%

o A
AUADU

\ a
- msasnulunesnusnlulymsehnidu
o a a A Y A A o=
- wamsauinnuluednvesnesnusn Nlmidudduiudawans
autinaulueinna

Y 1 A\ 4 a
NMIVITINADAIHNIIN

1d5umsFusesnin CAC

o oA o
HNUIAVVIURVUIAN

v = A Ao =
AAINHANNITOANHUATDINDVINITANNAE]

9 a

P v yva o oa X o
muamWﬂam"lﬂﬂﬂmaawauauumu
www.scham.com



SCBRS2000(SSF)
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SCBRS2000(SSF)

m3aanuluneanusIMBURUNT 20% VoI NAV

¥onoanu:  iShares Russell 2000 ETF ISIN code:  US4642876555

Bloomberg code: TWM UP Equity

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
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