krungsri

W
"‘e Asset Management

A member of (¢) MUFG

USENANNINGIANIINBMU NF9A3 9110

ilsde¥yrudiuasudeyadAty Factsheet
daya o Jun 12 fquigu 2569

IPO: Juil 18 - 25 figuieu 2569

naeUUANTeFAT S&P 500 Momentum FX

UTSLANNBMUIIMU / NHUNBIUTI

®  NOWUTWATIETYU / NesuTINTlanes (Feeder Fund) / nesyusaniiduloune
\Welitinmsasulunaamusiuduneld uaa. ifeafu (Cross Investing Fund)

o nawunmiuasuuuUTadAsnUsINA

® ngu US Equity

uleuneuaNagNsNI Ty

o amulunesmusiusnsUsemade Invesco S&P 500° Momentum ETF (n@dyy
wdn) Inendeluseudvaydlivesninfosas 80 ves NAV

o nowuvdnuuasuluuiifududsznouvesivd S&P 500° Momentum (il
$1989) FadusdviAaziiounansdidunuesiulseann 100 daludvidl sap
500% fifiazuunlaugi (Momentum Score) gafian

o IgwiluImsdanisnesundn Ae Invesco Capital Management LLC

e nayuoaulunilsamurenemuINMelinisdnnsresueninnisly
dnaulaiiiusaay 20 193 NAV

o newplvesjmidlinausznounsiadoulmmunemundn daunowundngmis
Tnausznoumsinaeulmnusaiiin (passive management)

o Y [

nan1sALduuLazAvlYIndaundas 5 YUgiiu (%) fadl

1 Y

- galsiddoya -

nan1sanlivauudounaauutnuyn (%) dat

uz 1o Y

- gelaidivaya -

KF-SP500MFX

SEAUAULEYS

e‘h12345“78§a

GEGE

amulunsasyudunaninenisluseud
laitfasndn 80% vas NAV

Uayanasyus

Tuaanzileunasyu: 29 figuieu 2569
wlevrensaneRuduna:  lidne
21UNDIMNU: laifiun

astesiuanudes FX:  laidesiu

b=

=1 =3 0 = Il
AsiseaiuaAsssudlon Tl
AuEan1sALEue:

[

HIANT5Na9YUII

¥
o o

weAnTud doula ASuAIUN 29 Tguiew 2569
WeYANA a2ensdudna AAIUN 29 Uy 2569
o dﬂ’lu
AYUYVIN :

NANSANTUIIUYDINDIMNUNAN dAdIu 100.00% USude
gnsuanidguinafisuvinAanaliuuim o JunAuIn

NANDULNUY

o =
ALADU
o msawulunamusaulilenisinky
o a = I T S T
e uanisandunulusfnvasnasmusiudldidudBuduis

wan1satiuauluaunnn

nsdsausiadumain: l9sunisiusesain CAC

ORI v &
AU IVIUAUULAY
“ td
dasuaunsafine
1A50diaUS MM AU
dnnmaaelalunisdaduau

S ]
AUULAN

www.krungsriasset.com



KF-SP500MFX

N13YaNUIAINY N13VILAUNUILAINUY

Jaualdednn

u

JWins%e: ® 913 IPO: 18 - 25 fguiey  AuimsvieRy:  SudausTui 30 Sguneu 2569 )
1 5 o ) 4 Maximum drawdown
2569 mulukign 15.30 u. NN IWINMSTNeVRINBIMNY g
L% U v a £ 1 1
veauanying il azsu . Recovering Perio
SRRt aiINIg: 8.30 — 15.30 .
Frsuidudnauieiun 25 o moa . , Fx Hedging
AUy 2569 MsIeAuIUA: 500 V1Y vise 50 wiy o B
® &3 IPO: 13uRIUATUT gonAIVRRIUAT: 50 Iy PATIAIUMHULIBUNIAMU
a = 4 4 U o U L 1
30 dguiow 2569 \Wudill  szeznaimsiu melu 6 whnsdudaan Sharpe Ratio
NNIUNINTTVOVIYVDS RuUANU8AY : JuvhsenisueAu Alpha
N9 Tneluaglasuiu 2 Tui Bet
R . . eta

1287%1N1S: 8.30 - 15.30 . mstiudnaniwisienis

Q’]‘sﬁ%ﬂﬂ%’mﬁn 500 UM EAU (T+2) Tracking Error

YUAN:

PR
nsgensedall 500 Um
YUAT:

ArsssudleaiBeniiuainnasusiu (% delyas NAV)

v v ¢a o
f : } dndauuszvmindduiiasu
Assuifieudalutiazdnansenuaegamu e linana uLIuaINNITAYUAADT A9

" DAL Breakdown % NAV
Hamumamaaaaunﬂﬁqﬂaummaulﬁ]amu _ _ e CIS 80.00
: Ansssuiey gegalaitiu U39 Aun 20.00
N193ANT 2.1400 0.8025
AnauLULAdETUaLUNNSevSefuTaRuvaY o . 53
aw‘lwaanaavgﬁifm (trailer fee): & winddufianu 5 duAvuin®
saudnlddne 4.6545 0.9951 Holding % NAV
UG Invesco S&P 500® Momentum ETF 80.00
(1) mnnewuasulunihsamuvenemusmaeldnsdanisiieitu (nesuuaienia) viey Buq 20.00

FamsazldiSenifvasssudonnsinnsgidoutunssulaenn
2) Ameuunuuifatuayunsuensesudefumiseamu (trailer fee) 1udiunilsvasrsssuiioy
N133ANS

VB * ToyanIan ULAI AR USRI UAINGET
&= & = = v
Wuilesnamsainisawu Feoraubeuuladls

' a  da < v ' &
ANTIINLUYUNLITANUINNHADNUIY (% maagamqjama)

by P . Y 4 . z v e A nsanasInsawmuludisussine
Qﬁﬂ“quﬁ]%aﬂlﬁ&]ﬂLﬂ‘Uﬂ’]ﬁiiﬂJLuﬁuma‘lﬂiﬂﬂﬂ(ﬂiﬁ‘nﬂﬂﬂLi.lE]‘I/]'ﬁ'lEJﬂ’ﬁsl]E]‘Ll’]EJM?E]ﬁULUaEJuMU”JEJﬁQV!u

\ YBINDIWUNEN
ANsITULEY gesnlaiiu HURFY
A58 2.00 1.00 Country % NAV
ns5uTafu 2.00 FeldiSenify ANIFONIIN 97.98
nsduiasunigayuL 2.00 1.00 AIALGDIUAUN 2.02
nsauAgURLga e 2.00 falsdiSniiu
n1slauniay 10 Usio 1,000 viae | 10 vvisia 1,000 wiag fosanesunan a1 Fufl 31 e 2569
NUGNR ©

' = CRUUK A ) < N vao A A vA ' D <
(1) ﬂ']ﬁiillLu&JllMi?Jﬂ’ﬂ“Uﬁ]’]EmLiEJﬂLﬂ‘Uﬁ]’]ﬂﬂ?J\i‘V]Ui?ll I,Lau/‘Vﬁf’JF‘JJ wa‘lzﬁapdﬂawmaamuwmu v msaﬂasimiamﬂunduqﬁmwnﬁu

9 a = oA A N a = a v

amlmqaimmgaﬂlwmewianlwqiﬂaLzawwumamwaulﬂ W ) i YBsnBeUAN
(2) MTdUUaEUITNINNNBIUTANTIAT S&P 500 Momentum FX (KF-SP500MFX) nunasyutia

3973 S&P 500 Momentum (KF-SP500M) aglali3enifiuAsssudenduiaeuseninedu Sector % NAV
(3) vmﬂﬂamuamulumiwamumajﬂamuswmEJ‘E&]’mﬁTmmiLﬁmﬁu UstndanisazlaiSenuiu Information Technology 43.62

. e e z

Awssulenmsue warvseiudeiumbranudden o . Industrials 1533
@ vs¥ndanisenanarsuvisunlasasssuideunileniivasunelviaenadesiunagnsvie Health Care 513

AltTelun1susmsIang c . 8.95

s o v oo . . Y = a 2o mmunication Servi .
(5) vigndnnsenseniuldSenifivasssuisunisleunisamu lnedusdfunaeiidavesuiem ommunication services

Sans Financials 6.68

Joyanawunan a Tun 31 duau 2569

NINgAUNDMU 5 SUAULINVBINBINUNEN

Nvidia 9.37
Broadcom 7.04
Johnson & Johnson 5.60
Micron Technology 5.01
Alphabet A 4.88

Joyanawuvian o Jun 31 duau 2569



KF-SP500MFX

nsasulunaeuauiund 20% (nesludseme uazvianasinaUszine)

%anadvgu : Invesco S&P 500° Momentum ETF ISIN code: US46138E3392
Bloomberg code: SPMO:US

v -

UVDUADUE)

U

) & « PYRPPN ' L & A& v aw v da & ao oo ° o & &
L Naﬂ‘ﬂ‘uﬁ’m’]ﬁﬂ"ﬂ@ﬂiuﬁﬁiuﬂi“ﬂu‘ﬁ’;ﬁﬂ?‘u%ujEJEN‘V]'L! (Unit-Linked) maﬁnamuuléﬁmammmaﬂuuwwﬂﬁzﬂummwuswmmmimwum YU N9

Py
a wa

nsussiUsEAuTinaumisamuenaiidermuauazisufiatunnsnsluangfemissamuuniideueniisamuveansmul ifesed1aien
Haamudsmnsanwseazidealuenansuszneunisuensusssduseivtinaiumbeawulidlaneunisdndulaau

e UI¥ndamssufURnunginaeiveinamunaninesenunisiiensemiiisamuiwasayas 10 Yesd1uunilsamunimielaudianunves
nasulvitugig i ivesnawuvan wazenthdweyadiuiivesiiomsasuananidu duudasuseddussynyuia s/vsednumiade
a . v = o = a o vy 1 v vy A 9y P v v vy '
Wune sy uaz/visevedeyardeenasiiufudulangtensamulunendnls elidulunuiinesyundniowe mndiemeausgla
UfjiasnislideyavsalenansiianiunnanvselingAnssudivisway/visedanuRanungvunesuiinavinliuisnd annsldanunsauf URaungnas
YBINDIUNANLA USEVInNSveaILAvENaTssiurTengaliuintsuaraniunsiuluamuanyadmsamuliungiemiisamu Inefednlasu
AIIUYRUINETeMEamuLa viell fevhsawuarlianmnsadidesisnanuldiudndiSendesnnudemennugdinainanuigndanisid

usogsla

AB5UNY

Maximum Drawdown esiiusnarinnugsgavenasusinluszezing 5 Udounda (‘wiamLmemaﬂawuﬂimwaﬂmsu 5 1) lndnainsziiu NAV #g
MmEJW«Jmaqamlﬂﬂumﬂmmamlumw NAV maumwﬁ‘umamaa A1 Maximum Drawdown LﬂumauammﬂwswmmmLaaq‘mm%umwumﬂmﬁawuﬁlu
NOWUTI

Recovering Period swxiianisitus iteifuteyalifamunmuisssernadudnaugsanauiissssznaiiunduanildunudud Widssesnanu
wila

FX Hedging LUaiLszjucﬂﬁuaﬂmsaamﬂuaﬂaLaumwsvmwumsf]aaﬂumwmammnamﬁLLaﬂLiJa&Ju

ANTEIUNIURBUNTAMY mmmaamwamwamniwsﬂuwaimnawuiummaﬂmmdL'Jm'vma Iﬂaﬂm’;mmﬂuaﬂWlmﬁmﬁvmwNasamaamammwa
Maﬂ‘mw&Jﬂuwaiamaauammimsmaﬂwswmaﬂﬂawui'sﬂuiamvEJ“L’;m 1 Imsegyarl NAV SUaﬂﬂENMUﬁSHLﬂaFﬂuia‘Ui”EJ“’L’JmLﬂEJ’Jﬂ‘u ﬂawui'gwum
portfolio turnover &3 UWmmiévasznawaﬂws‘wa‘uaUﬂiwaammmsﬂaWluu,avwﬂwmwumwamwanwswwm F9deanasuUTaud suiunanis
mLuumusuaanawui’mL‘waﬂi“Lmumwmmmmaﬂms%amwaﬂmwamﬂan

Sharpe Ratio amﬂa'suiwmwNamammua'sumeaﬂﬂawuimLﬂi&mm&mﬂ‘ummLaaamﬂmsaa‘mu TRYAMUINIINHARTENINSNTINANDULNUYDINBIN U
sufusarmanouunuiiusAaInAades (isk-free rate) L‘Ll’i&JUL‘V!EJUﬂumLUSNLuummﬁ’m (standard deviation) ¥8an@e¥us A Sharpe Ratio Azviouds
ammamauLmu‘mﬂawusammﬂm‘umeuma‘mL‘Uﬂﬂ"ummLammmwusamum Imaﬂmmuiamum Sharpe Ratio ?Nm'I%LﬂUHaﬂVIUVIiJUiuaVIﬁﬂWWIU
msusmsammsamummw LuaﬂmﬂlmumamammuaaummaamﬂmEfl,msuﬂumwmammmﬂu

Alpha wama*uLqumuLﬂwuaqﬂaq‘wuiwLuams&mm&mﬂumumm (benchmark) Tnasn Alpha waq RGN ﬂadmummmaswmamammulmﬁdmwﬁ’%“%y”m
suaLﬂuwamﬂﬂiwawamwmaammmmawu‘iummmLaaﬂwsa‘mmmwmaqmﬂwaﬂmwaﬂmamqmmwau

Beta sm‘uuamﬂmamsLUaauuﬂawaqamswamauLqumawaﬂmw&ﬂuwasmmsawu Tnesuiisuiudnsnmaudsuilameman Beta fosndt 1 uang
7 ‘viaﬂmw&ﬂuwasmmﬁawuumsLUaauLLanaaamwmama‘uLmuuaymwmsmaauuﬂawaqamwamauLmumaqﬂawaﬂmwmamam Beta 11nn71 1
wARII ‘viaﬂm‘wEﬂuwaimmiawuumimgﬂEJuLL‘anaqamwamammummmmiLﬂaauLLanaqamwama‘uLmumamawaﬂmwwaammm

Tracking Error amwamauLm'wumﬂawumﬂﬁuammﬂumﬂaauuwmmumm Tnenn tracking error m W,Jwmﬂawuﬂmuﬂiuawﬁmﬂumimw
wameuunililndidssiusuittn nawunwmm tracking error g3 awiishrmanouunulneiadevinenduiit fmnntu

Yield to Maturity amimamauLmumﬂmsawﬂumﬁmwuimUaaauﬂ‘mﬂmummﬂ mmmmmﬂﬂamuEmﬁ]“lmiuluaummmaammamwammvuumumv
lm‘um mmﬂmamﬂumamﬂawu IG]EJI“U’JG\EJGI?'IN@ME)ULLV]WUENﬂEN‘V!ui’JiJ(ﬂi’]miM‘u funanAadesiniminyes Yield to Maturity YOI TV UsiaY
mwnawummiawu LLa’“L‘uE]W’]ﬂ Yield to Maturity wmﬁmmﬁmLiJuLiJasLszjummmJ FeesathlSsuiieudnsmaneunuseninnemusIunsans
Mwuuiﬂmaﬂaﬂsaﬂmﬁmswuwmumvmmmsu,a“mam:m miaﬂwuﬂﬂal,ﬂsmﬂulﬂ

UEnudnnsnddnnsnanu nees Ania

898 o1AsINALIAMINeS Fu 1-2 Tewe 9 12 $u 18 Taud
AUUNELIN wuauRl ety nsunnuILAST 10330
Tnséwei © 0-2657-5757 nsans 0-2657-5777

Website: www.krungsriasset.com



