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msaanzfaudannalunaiandnninddona

« nasnuaaadnuludadamaalonti (Derivative) WaanAuLing (Hedging) uag/v3a
Walinlszansn1nn1sBEmIsNITRINY (Efficient portfolio management)

. naomumaaomu‘tunaamusmaumamamLwan'rsaomu‘tuaﬁamsumswu (REITs) anals
uaa.Leefu (Cross Investing Fund) ludaahulaaadasauilidlitAiusasas 35 2ag NAV
Taeiuldmundninanidauladaiineu . 8.60.A11UA ;

o ARENEMSAINU: WauTlvinalsznaunsialaulmianuduinie
NanauuNugInINAulLTe . .

(namu funsaaanulundwdadudug aufssyluuiauanisasnuuatnasny
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Tsa@nmaasdaaovuaiinigu https://am.kkpfg.com)
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B ronqus [l Soildin 0 Peer avg

(daya o Tudl 29 fHuran 2567)
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12 45 11,76 E
47 4z
. . 1,33
" RN D (1 EED
.z T
2563 2564 2565 2566
wansettiuaisdauvdsnuuilnuya 1245 (%)
-2.51% -2.51% -4.94% -10.48%
-2.40% -2.40% -4.73% -10.81%
-2.36% -2.36% -5.22% -8.63%
10.63% 10.63% 12.08% 11.82%
10.80% 10.80% 12.32% 12.09%
-1.61% 1.24%
-1.91% 0.67%
-2.16% N/A
11.75% 12.96%
11.95% 13.15%

1. tanansmsiananisefiunuaadnasnusnuatiuil ddavinaunessrumsiananiseiiiu
ULDINDINUTINVRIFUIANLFHNTAAITRINY

2. wnnasnusufinanissifiusudousiuiaanzifisuninwddunasnunuviaiuiiilazuae
Afianiaasnubiasy 1 Milfiu auu,amNamsmtuumumaaﬂ'ﬂg‘muusnmu,mumnamusm
aanstiiaunswadunasnununiajuiidlawwuanarfiamingasnuaudeiuvinnsgavinauag
U Aunsn .

3. wmnnasusndnansaiiuvnuludnldnnasmuliasy 1 Tujnu azusananisaiiveu
vavlldfAugavinaavusiuvinnsgavinauasilujnunauniiraudiviunidnnasnu

4. % siail

5. wansenfiuguuag KKP SET50 ESG-F duiaranayadiniwadugniuag KKP SET50 ESG
FUND

(wuy 123-1)
viivdadiauaiusgiayadrday Factsheet
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diaya o Fuil 29 fiuvnau 2567
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syduAMuLde

JHHENE - DR
iaoge

aanuluanasnudlundn
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asdaniaamu ANSANLAURUILIINU Aayatdedan (fiaya o Fudl 29 funaw 2567)
Suvinnsdia rnnfuvinnng Juvinasanaéu Tnnfuvinnng Maximum -15.66%
navinAs :8:30 - 15:30 u. naviinis :8:30 - 15:30 u. Drawdown_
g & 4 . P i Sharpe Ratio -0.22
nsdlanfeusndiuen  :lidvua A UAULiUEN Tlidvius
& &y - o &b Mo Alpha 0.30%
nsdlanSednluldiudn : Lidvua ganAdliAaAUNN Tlidvius
szaznatNIssuiual | Aalu 5 Jurinaist Beta 0.98
1A " (Paxiu T+2)2 Recovering Period N/A
wnawe 1 duudusudadumizaamu danauuyuiiuu 0.06 win
ASAINU

2 flaqiiu T+2 wawzlyfuduaranadunidaasnuuay KKP Bank, SCB, BBL, KBank, BAY
, TTB, KTB, CIMB Thai, LH Bank, UOB, Citibank ILLazﬂ']N'lm‘ﬁﬂ T+2 dhwdullydsuraisau
uanuilaanafiszydneeiu (aazsidaearafinisuldauulas)

T = Juvihnsdaune

arsssufisuiGaniiuannnasnusiu (Yosail uas NAV)

A3 Tia godgalaitAu LALRSY
ANTIANTT 1.6050 % flaatiuaniiu
e ldan 3.4508 % 0.1470 %

w1, mﬁssuLﬁﬂnﬁonaﬂiwmﬁgaﬁuﬁn mﬁﬁfsﬁamwpw%amﬁiiu‘lmum

2. aldaanundaniiude dudayauassavsvaziaridad Jun 1 e, 65 - 31 f.a. 66
3. gasnuanuisagiayadissaufiaufiGaniiuannnasnunuiaunde 3 1
TumilvRatinusutiayanasnu 'l https://am.kkpfg.com

4. BEvianisanaRasanlsundasdisssuiianiGanifusdoialvisanndasiunagns
wiaA1daralunsuimisinns

| P d a P v 1 1 o .
drsssufinuidaniduanndaiing (Yosail aasyasdau)

RS HEY Foga'laitAiu LAURFY

N132UNE 2.0000 % flaqifuantiu
nssudadu 2.0000 % flaqtfuantiu
nMsdunlaumihaasnudi 2.0000 % flatiuantiu
nsduuldauminaasvuaan 2.0000 % flaqtiuantiu

AMslauniha 50 111 sia 1 shens 50 111 sia 1 shens
mnawg 1. Assaudaudonannumsyasiiy mEgsiaamzianddulauidn

2. Bndansarafadisssuiiausdinandugasuudazngulivindu laasdnianis
AR WFRINUNUET UM Ul i a2 A VMRS way/via Tailsznandrineu
2AVBFENIANT

3. lunsaifinasnuasnuluniraasnuaasnadnusriunalanisinni1suaslzsnianis
NAINUAUNMY uaznadnulaameazlidaniiusisssufaunisianis (management fee)
Asssutiaunisana (front end fee) Ltauﬂwﬁssutuuusuﬁaﬁu (back end fee) aidiaufu
4. Ww¥niansanafiasanuldauulassssuiisuidanifusdoialisanndasfunagns
wiaA ldahalunisusmsianis o .

5. anldalunstiamavdnniweg Wadeda/feune/fuildauniraamu LitAusaaay
2.00 2avyadvigasnu (faxfuantiu)

ningdauNnau 5 Suduusn
daya o Tuil 29 flunan 2567)

Eadrulsuanningaunanu
(daya o Tufl 29 fiunan 2567)

(diaya o Yudl 29 fiunau 2567)

(diaya o Yudl 29 fivnan 2567)

sznnninedu %NAV | |fansweidu % NAV
annarmuludssing 98.52 | [W3¥w dean. 414w (uvau) (PTT) | 8.78
Gunsnduazniidudu 1.06 | |u3¥w vihavmAeuine 1da 846
Wuehn, dasduen 0.42 | [(wwau) (AOT) '
wi¥nead dianTnsiad
(Usgina'lng) 1da (unnau) 8.41
(DELTA)
13N wasug duTws wasia 5.51
Ada (unnau) (ADVANC) )
W3EN Uen. §151ALRTHAR
fasday Ada (unnau) 5.50
(PTTEP)

AsAadssnIsaINulunguanA1KnNssy

daya o uil 29 fiunau 2567)

naNana11inssu (sector) %NAV
wawuLasaoTaling 21.60
fuUIAI 13.00
audvnasiaissing 10.26
waTulafasaumduaznisdasns | 9.89
L aly%ifil 8.85
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PRI

wazmgualunsldsunlasiayadona fuiuladuasudivinnis smelussasnaifigdambaasuanuisalddsslamiandayalunsaadulaasnule

A1asune
Maximum Drawdown ulasifusinameavugegauasnasnusulussaznan 5 Tdaunds (wsamaLmﬁmmanaamunimﬁm"lumn 5 1) Inadnainszdu NAV
samihariaageaaliaudeansgaluzier NAV davbaliudianas A1 Maximum Drawdown ifludiayaiiznalinsiudeainuidaeiarnavmanuainns
avnulunagnusIn
Recovering Period szasiiainisiiuda waifiudayaligasmunnudeszasnaidousdnismanugogaaudessaznatifunduaniidunusEudulissasia
wuinle
FX Hedging uasifusuasnisainuluanadusilsanaiifinisilasfuanudasaindasnuanildau
dasrdruvyuiagunisasyu anudzasnistamandnnindlunasanamuluionailaisnaivile T,mr;lmmm:nnnamﬁshnjwszmwwaﬂma\mam
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navnusIUAdiAT portfolio turnover g vifivnistiaTnanannindlaansIuavIfInNITNBINULRY vinlifisununmsdamavdnnindige SodasRiansan
Lﬂ"’iumﬁﬂuﬁuwamsmmumumaanamuswLwaﬂs"mum'mmum’uaamsdﬁamwa"nm%wﬂﬁanm)
Sharpe Ratio aGmahusum'mNamauLmummwnmaonaomuswLﬂ“sumvmunumwmﬁmmnmsawu TALAUIUNARNAFAIITENIAATIHRAALLNUAAY
naguPUAudanNanauunuisiAanade (risk-free rate) tﬂ%unmunnummmmummism (standard deviation) wasnasnusIn
1 Sharpe Ratio agviaudivdnsinanauunuiinasmusumslasuiniudataiefuanundasinasnusinsuun Tnanasnusuisial Sharpe Ratio
gonazilunasuiifidssandawlunmsdmsianisauidnia Lﬁaomn"Lmsuwamammumumuﬁaomwmuimsumumwmﬁmuﬁmnu
Alpha wamanLmud'smnuwaonawusmLumﬂ%uumunnnmﬂuﬂm (benchmark) e Alpha mao wnade nasyusIsasgINanauwnuligeninduidia
Foiflunaaniszaniawuade ammsnaamu’lumsﬂmaanmamaam“maomu’tuuﬁnm%wulmamamm &
Beta svmmmmﬁmamnﬂauuuﬂawaoamswwamauumuwawanmwn‘tuwasmmsaomu TasuBaufsusudasnnuldaunilasuasnana Beta tiaanit 1 ugaain
ndnnsndlunasamsasuinisldsuwlasuasdnsnuanauunuiiaanitnsldsunlasuasdannanatunuuasnauvdanintuainaia Beta 11nnin 1 ugaein
uanmswu’Luwasmmsmmuumsl,ﬂaﬂuuﬂawaoamﬁwamauLmumnrmmquaﬂuuﬂmmmmﬂmmmmumaonanuanmwumammm
Tracking Error asmwamauu,mmlaonaomuuﬂsuam'amwlumﬂauuuuumwuﬂm 1mavn tracking error 61 vanade nasnunuiidss&naaiwluns
5onanauunulilndidaefuduifin nasnusuiifian tracking error g9 azfidasmanauunulanadosvinennduifiaunadu
Yield to Maturity aamnanauunuainnsasyuluasasuiiaadaauasudiivuaany ﬂﬁ'ammmmnaanmumaﬂ Suluaunne aaana1LATIEITUHALIIUAY
‘VIQUVLG}T]JF\‘H ianAsaaiiuyasilagiiu Tmﬂ“tmmamswwamanngumaanaomusmmswmwu AwaanaAadaanihminuas Yield to Maturity 2ae
smmmuu,maummnaamuumsmmu uaziilavann Yield to Maturity wu‘;ummsgml,ﬂul,ﬂasvﬁumaﬂ FvsrusninlllduBaudsudnrnanaunwnu
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Insdwui (66) 2305 9800 Insans (66) 2305 9803-4 website : https://am.kkpfg.com
Aag : 209 arastata@ vas 1a dudl 17 auugyain 21 (alan)

wavAaadneiia el ngamwuiues 10110



KKP SET50 ESG FUND

ALfiau/danusiin
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ANNTIHULDINAINUTIN NTUTUITIANITNDINUTIN URTAITIAYIN
FeUnaYnaInuINLduLAeIdy SRI Fund

&Taomummmﬁnawn‘audw«ﬁauuaﬂmmuﬂﬁmﬁ"amsaauw‘mw
(SSFX) "meumamaso wei'laitAu 200,000u1 ‘Immmnmamnmn
wLouvmar,mnaumqjauumaomumaanaamunmwamsaau (SSF)
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Wiew (SSFX) suquaum 1 wenau 2563 - 30 dqunau 2563 uay/
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1 uagdaatiduldaruudninaa 38015 wasdau'ludu q Nasud
nsuATININTUsENIAAIUA
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‘lunsmmnaamusmaamu‘luﬁmmvﬁamummmtwamsammm
Lauaimﬂaummamuﬂimaaammwﬂamummu'mu“lu‘l?jmmenn
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| a & A 1 3 | v o
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1. asssutiiaunissnunaninaaay (Liquidity Fee)

tasasfiafiaviaudunurasnasnuiidnduluatiziaaia
fanudumiugovdafinisanadumiiaasuviafinsdunldau
witaasvuaanuasnasnuiiu q gotAunindnd Taaasdanidu
Arssutiiauanie “ane” wiagduildauminaainuaan
wmnuiidunitBinauay/v3a daussaznaiiivue uaziiu
AsEanLAuinnaIny

2. nsUsuyarmsnddugnsaragasnisauiaiasiau
m"umu‘lum'sq‘fam'\um%’wu’ﬁummnmmuiw (Swing Pricing)

vaiasialdufuyadmihaainu iialiasiausununisdans
avnadnulunninaiafiainuiuaiu TaaRudiwls (Swing
Factor) ithaasviausunuarldinauazlddudsdudaluais
d¥uyaAIniiaaInu uanantu nasyuaratdanla Swing
Pricing tawngaiat m17‘iﬁnws*ﬁamus{mﬁtﬁuniwﬁﬁmumﬁ
(Partial swing pricing) w3a&unsalanaiulutheinaiafinnu
ffuwu (Full swing pricing) duatfunisatnuaidautalunisla
wr3avfiamudnrardunindutasunuiiinduiunasnusu
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3. MsinAIsssuiauntsdaznmnidaasui azviausunuly
Asdaaunsneauaasnatnusu (Anti-Dilution Levies -
ADLs)

wwiasfiadivinlvinisdannamieaenuasviaudunuiiiaizas
AnnsdFuwasauadnadnuy luaneaaalurugialnsinia
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(Notice Period)
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whaasnuvdaduuldaumiaasmuaantalundaznaomu iauia
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(Side Pocket)
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fugnIwAdas aanaAningiulaasInvadnadny Taaluiu
uaa. adunsuannFwEaRuana1 uaa. agvinngidausfanie
aonu ar Juvinasiu i alddludayadmiunsdudui uaa.
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dealings)
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Uszinnnasnusid / AgunasnusiIu

NAINUNINATIATNY NavuUNUIanIsaan nasnusNfiuTanadalifinisasmulunasmusiu

funalduaa.ferdu nasuiasmuuunbifinnudassnolsang
nauNaINUIN : Equity Large Cap

UTULNARATNAUNSANTAINU

o nagvuiiulanaasnuluanamuisaadalusauilifgilaitianninsasay 80 uas NAV
Tagnasnuiiiihvunayauivaenuluasasnurassisnaansisuluaarandnninegwiio
Ussinalnaiiludrudsznavuasdud SET 50 Tasazdaidanudnninganunaninouivi
vIgnIanisAinua Lau ualmnmqnmui]aamwumu uay/vidandninaifidedasduuiaune
wag/vaansaiiunsaudiIadan AN warassunfivna (Environmental Social and
Governance) tflugiu .

* navvuazasnulunannindnaavziiauluaaravanninduivdssindlng uas/vwia
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dadrrunsasnulundnninddenad Tusudenisasnuluiuiiaglusenine IPO wa
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« nasnuaaadnuludadamaalonti (Derivative) WaanAuLing (Hedging) uag/v3a
Walinlszansn1nn1sBEmIsNITRINY (Efficient portfolio management)
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uaa.Leefu (Cross Investing Fund) ludaahulaaadasauilidlitAiusasas 35 2ag NAV
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o ARENEMSAINU: WauTlvinalsznaunsialaulmianuduinie
NanauuNugInINAulLTe . .
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