krungsri

WA

A member of (§) MUFG, a global financial

grou

UitmndnmInddanisneanu nyen3 1A

p

Y

W@y IUaIUa3UVoyad ATy Factsheet

=)

Youa N 28 NAULU 2567

U Q

neINUiIYANFIA3 SET100-1WoN 1500

UsZANNBINUIIN / NGUNBINUTIN

. NBANUTINATIANTNL/ NOINUITINATT/ noanus it Tevedalitinsasmuly
neanumauneld vas. Berdu/ nesusaitenisey

« neauswitiuasuuuy lianudelumalszme

* NQUABINUII : Equity Large Cap

J
uiﬂmmmznaqﬂﬁm‘mmu
o auluuiuiludunlsznouvesdwil SET100 e l¥nosmuiinaneuunu Indines

@

AusyiinanouUNUs I SET100 (SET100 TRI) Taomaslusenihind hidesni

\3

39892 80 YOI NAV

. ﬂamumi}ﬂwamu”luwmamwummnm‘nus’JilﬂW“lﬁ’ﬂﬁi‘fﬂmsmmﬁﬁm‘fﬂmi Tu
ﬁﬂmuiﬂﬂgaaaiuﬁauﬂum%'lugnuiaaaw 20 YOI NAV

o NBNYUD1VIE LﬂlWﬂﬁﬂJﬂJMﬁJﬂﬂﬂaNﬂuW (Derivatives) Lwamuﬂi LANTMWNITUTHIS
13839 U (Efficient Portfolio Management) cmi’mmmﬁﬂmﬂummmm (Hedging)
NNMINNU
' v q Y Yo A v Ao .

. gﬁﬁ?ﬂiﬁﬂﬂiﬂﬂﬁﬂizﬂ@iJﬂ”liLﬂﬂi‘)lﬂﬁ’J@lWiJﬂ%umﬂ (Passive management/ Index

tracking)

v Y

HamMIauHUOUIRzATUT Iadounas 5 Vil{nu (% aeil)

30.00% o Ao
NOINU HaA¥UFIA Peer avg
16.03%
o 14.23%
15.00% 12.86%
8.02%
372% 2509 1 og
0.00% . —
-15.00% =10.41% 12.01%-11.86% 0%
-30.00%
2563 2564 2565 2566
* Tufliineanusans mamssuiuaazidasnuafuiisansudsmidhlfiu
o IS) Y U ﬂ ° \l “il
NANIIAUH U HEDUTIAIUDUD ﬂﬂ?gﬂ (% f91)
A =) =
YTD 3 1nou 6 1AOY 11
NBINYU -6.58 -4.22 -6.58 -10.52
AvHTTR -6.61 -4.28 -6.61 -10.41
aundelunganieIny -5.99 -3.71 -5.99 -8.99
ANUAUNIUNDINY 10.86 11.07 10.86 11.67
ANUAUNIUATHT IR 10.98 11.26 10.98 11.79
37+ 59« 107 * AWAIAAT
NRINH -3.86 N/A N/A 1.02
v TR -3.90 N/A N/A 1.08
aundelungafeanu -2.53 N/A N/A N/A
ANUAUNIUNBINY 11.59 N/A N/A 13.54
ANUAUNIUATHT IR 11.72 N/A N/A 13.61

Aa a & = = T
* paneuunuitogiuniltlizuaaailumaneuunuasil
aundslunquiRernumungu Equity Large Cap

WU UTHANDNTODN

KFS100SSF
Y 4
ITAVANNAEN
M 12345“78@@
a?'rmga

asmuluasiasnuiluvanlaaadaluseuil
Tiiviesndn 80% voa NAV

VoYANDINHIIN

[

TuaanziDeuneanu 10 IHIEY 2563

[

Jui3uAY class 1 HUeNYY 2563

wgmemsaneRuiluwa e
21gNBINY Tifmuaerglnsams
HIANINDINUTIN

a a d o
e man lrafingwann (1 Aa1AN 2564)

g a15A 1Y (3 AAIAN 2565)

¥
v AA v

ATYHYIN

ABUNANDULUNUTIN SET100 (SET100 TRI)

o A
AUNDU
- msasulunoanusn lilemadhn@u
o Aa q =3 aln Y a

- wamsaniivauluedavesnoanuswi I

fetugunawamaaniivaulueuan
msihsmaed s a: 185umssusessn CAC
1A UAUNBINU Momingstar Yo Yo Yk (Toya a1 31 W.A. 2567)

E
milsdorriunifuiy

v =2 A A
HOINUAINITOANHIUATOIND

UIMIANUTHAUANINAGD

v
% S L1
Tdlumisdemuniiudy www .krungsriasset.com



KFS100SSF

MSVILAUNYIBAINY
Fwihmsvieau: nauimsvessinms

X
PISBOHUIBAINY
Fwihms¥e: noTuimsvessinms

NN 08:30 U. - 15:30 U. NG 08:30 U. - 15:30 U.

M3venSawsnTud1: 500 1N msnedutum: Lifimua

X I o o o a g o 1o
ﬂ1§°1ﬁ’]ﬂ5\1€1ﬂ"l‘lhluﬂ1: 500 U YANUTIADUUA: ulNﬂTH‘Hﬂ

szEznaMISuRumnenn: melu s Tuihms
o o o o A o v
TudannTwinemsunenu laem ldezld
Suidu 3 TwihmstudannTwinemsunenu

(T+3)
ABISTMHINNGUNAUINNBINUIIN (% 7D Y23 NAV)

MBI N gaga iy U939
MIVANS 2.6750 0.5350
sy 5.0825 0.7236

\ S d‘d <] YA v \ &’
AMBIFNHSNNIENIN VI NN DDT Y (% sumagamqmﬁuw)

Al = T"a < a
AMBITHIHEN gaga iy IHITLER]
(=) <
msue 1.50 Tsiisanny
o X A ra <
MISuTenU 1.50 Tyisannu
o a v v ™ <
mydudsumiasasnedn 1.50 TS emnu
v} q‘ 1 (= I
mydu/asurigasmuesn 1.50 Tsiisannu
mslounivae 135 Pty
1 U = =) U d'
mSunsalvenumazdunlasueen 0.50 0.50
NOUIZHZINNNHUA nstifenIraInuioy
17139
TqQu A v v d Ta <
ml¥aelunmsevarapnine 0.50 Tsiisannu

A o o X o '
HONNIIAIYD V8 amﬂaﬂuﬁmﬂamu

HINEHe

- msssufloudananiiusaniiswmByaduiin mBgsfunmeriemBoulauds

- U3nsaniser WigenifudSunsdlneiuaz dunldeueeninneanu mwiznsali
Hunsdunldeumizsamuszniunenusmitemseendasiu faneldnsiimsves
vignsamsuazu3snsansau

- U3tmsamsve higeniAumsssufieumsdudeuniteamusenesiianiamu
meldneanuil

v da 3 LYY
mwsauﬁmnu 5 OUAULIN

Holding % NAV
vuv.aad danInsiad @lszmelne) 8.32
yu9.Uan. 731
V. MIMASY N 6.49

A 14 A
V.eA1Us ou TS5 wesia 4.88
puv.Uan.d15739 uaznanil Tasmew 4.82

4 a aa

‘lli’)?q»!ﬂ!‘]i\‘lﬁﬂﬂ

Maximum Drawdown -18.95 %
Recovering Period 0.00

FX Hedging dalaifimsamulusalszima
SR IMHYUIBUNTAINY 5.85 %

Sharpe Ratio -0.44

Alpha 0.04 %

Beta 1.00

Tracking Error 0.41

v v @ "
am'rmﬂizmﬂmwu?mﬁmnu (% NAYV)

ATINITNUUAZNUIBAINY 99.06
o da A

ningausu 2.02
a A dyd. % a

[Aurhn vseanasnimaniumsly 0.90
I Y

ureen

2o 4

(RTGETENY -1.98

M3TAasINIaNUIUNINYATIHNI TN
(% NAYV)

nuandsnuazassyl Inn 23.19
HUIATUIATS 11.62
WAsUEUBENNTeTng 9.15
viama TuTadasaumeuazmsdoas  9.13
nuavudauaz Tavadnd 8.82



KFS100SSF

Mot
Maximum Drawdown 1o5idudravanugegavesnasusinluszezina s Udeunds (ifeRudsadaneaunsdiigslinsy s 1) TaeTannszdy NAV Aomiaeiigagaga
Taudaamigalurei NAV devithelfufnans M Maximum Drawdown Sudoyafisrelinsindsanuideaiionszananunnmsasmulunesusm
Recovering Period 5:ﬂmmmi§\|uﬁ'sLﬁmﬂu%’ayaiﬁ'é’aav;nu‘nimﬁas:ﬂmaw‘i%uwimimm‘nuqaq;ﬂﬂuﬁaszﬂmmﬁﬁunﬁum‘ﬁGunuﬁuﬁ’ui%’swmmmmﬁﬂﬂ
FX Hedging iodiSusvesnsasmuluanaiiumalszmaniimsdostuninudosnnsasuanddon
@K UIBUMIAINY mmém'eNnﬁ%ﬂﬁmwﬁﬂﬁwfﬂuwai'mﬂmnu“lwﬁmuaﬂﬂaﬁmamwﬁa Tﬂﬂﬁmammﬂyamﬁm?miﬁzwu'Nwa5uumaqyaﬁ1ﬂ1i§awﬁﬂw§wﬁﬁu
HasWVRIAMMINEHSINSNGveeneanuImluseuTzEzI 1 Tn1daeyam NAV vesnesusnanluseuszezna@eItu neaqusmiiiim portfolio tumover g
u'Q%ﬁqmiEﬁyamtméi’nw%”wz‘fﬂaﬂﬂ%y”waqé’iﬁ"ﬁmiﬂmnuuazﬁﬂﬁ’ﬁﬁunuﬂﬁ%ﬂmawﬁﬂﬁwﬁﬁqa Tedosfinsanfoufoudumamsduivnuresnosmusmiolssiiu
mm?juﬂ'wmmi%ﬂmwwﬁﬂw%wﬁﬁaﬂdn
Sharpe Ratio 8A310IUsZH I INARBLINUEIANVEINeus MTouToutuaAuEs I InMIamu TAsf1uIuINHaA 1521198 ATINARD LN UYEINEIN I WY
SaamanouINU AN (isk-free rate) nouifousuanileanumasg (standard deviation) ¥84NBNUIIM A1 Sharpe Ratio dzfoudsasmanouinui
namui:mmﬁ'lﬁ'%’uLﬁwﬁmﬁaﬂsmmf‘fumm(émﬁnamuimi“um Taunoanus WA Sharpe Ratio ganinefunesmuiifilszaninmlumaidmssamsamuiand
iesnnIRSunanounmudituiiganhineldszduanudeuioriu
Alpha waﬂmJLmuﬁ'umﬁummﬂamuiumﬁ'mﬁamﬁﬂuﬁuﬁﬂfﬁ%ﬂ (benchmark) TAgA1 Alpha figa Wi ﬂamuﬁnmmﬁ%’nwamammu“lﬁ'qaﬂiwﬁﬂfﬁ'%ﬁ”ﬂ uilunann
Uszaninmvesdianisnesulunmsaaidenvsemdamzidiamulundnnind ez ay
Beta sedunazfirmumanasulasossanmanoumuveandnnindluwesamsasmu Taseufsudusanman/dounlomwesnaa Beta foond 1 uaash
'ﬁa"ﬂmi"wfﬂuwa‘?ﬂmiaqnuﬁminJ?;ﬂumJawmé”mmaﬂammuﬁf@m’htmnJ?%ﬂuuﬂawaa’ej"mwwammJLmuﬂumﬂﬁjwﬁﬂﬁwﬁmmmmﬂ Beta 110N 1 @A Hanning
“luwai’mmsmmuﬁnmﬂ’fﬁ"auuﬂawmé“m51wammmunmm'mnnJ%]"ﬂuuﬂawmé”mmammmumamdwﬁﬂﬁw%mmmﬂ
Tracking Error ammammmummﬂawunﬂi Fnamluns@ouuudyiiiia Tasmn tracking error A1 mnedenosumiilszAniamlumsadiananounnu i
IndRuerudaiizs NOMUIWATA tracking error g wiidasmaneuunu Taomaoiamndriiasanniu
Yield to Maturity am1wammJLmua1ﬂﬂﬁamu“lum:imﬁwuiﬂﬂamumumwuﬂmq mmuammnﬂammm:'lﬁ's”u“luaum@maaﬂa1qmﬁﬁmmzﬁuﬁu?‘m'lﬁ’%uﬁu
ﬁmﬁﬂamﬂumamﬂmﬁu Tﬂai%’i"ﬂé”e]imammmummﬂamuﬁmmmﬁwﬁ fnnnmmgeniad miinues  Yield to Maturity mmmmwwﬁuda%ﬁmmuﬁ
MU 1AM Yield to Maturity TvithonasgnuiiunlediSudaed Ssannsomi W duf sudousaswanouumuse w'mnmwusaumwmsﬂumuiﬂmﬂaaﬂsm
aniwuﬂumufm»iuﬂawuawuaﬂymvﬂﬁamuﬂﬂammnu"lﬂ
UituannInddanisneanu nyee’ S1ia
fiag 898 OIAPIMANTAN DS 11 1-2 True 5 12 9 18 Tyl
DUUWAUTA 1IIQUNT! VA NUTU NFANWA 10330
Tnsfni 0-2657-5757 Insans 0-2657-5777

< J .
L’J‘le"lﬁﬂ: www.krungsriasset.com





