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* NGNNBINUIIN: Greater China Equity

wlenenaznagninisany

- amuluanasyuiieonlneuisndaynadv laemdaluseulliaihiesnd 80% voa NAY Tagly
M3 IAHTUIIN (Quantitative Analysis) 15inATiANIS Machine Learning Failuszuufisianniu
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Management)
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SCBMLCA(SSFE)

Joyaisadn

Maximum Drawdown -16.24%
Recovering Peroid N/A
FX Hedging 1.49%
o \J = \J
AT IUNHUNIBUNTAINY 3.64 1'm
Sharpe ratio =
Alpha 1.46%
Beta 0.92

Tracking Error -

msdaassmyasnulumai)szme

lszima % NAV

u 89.76
doana 0.23
NNYATINNIIN (Sector) % NAV

G MATERIALS 12.89
G MEDIA 12.49
G RETAILING 10.68
G BANKS 9.45
G TECHNOLOGY 7.60
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FX Hedging Lﬂaiwummmiamu”luﬁﬂauumaﬂi ma‘wuﬂm’]mnuﬂammmmﬂammamﬂaau
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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 (-
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amuluedan3umive (REITs) #3on0anusnlnssai1anug1u (infra) Faagmeldnsdanisves
vigndamsludaandlaifiv 100% voa NAV o

- neanuewauludyIFovIadIanTN (Derivatives) Morfindsz@nsmumsuSmsmsamu
(Efficient portfolio management) ttaz/n39m3su3msnnuaes lastlostunnuassninensmanasy
(Hedging) MugagfiHiavefanmsnoany ' }
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Management)
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MIBoHHIBAINY MIVNeAUHUIBAIY Joyaisadn
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s X 4 S A FX Hedging 1.49%
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Maximum Drawdown nlofidudnavianuggavenoaumluszozi s Tdonnda (mamumﬂﬂmaamuﬂmmq‘luﬂsn 57)) TaoSannszi NAV dowiaeii qagega 11
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dasaIunUTEUM A (Portfolio Turnover) mmnmmmacnmnsmanmwsfluwamsumnamuﬁm“lummaﬂwmmmwm Tmmummﬂuaﬂmmﬂmmanwammm
uammmawaﬂwiwﬂnuwasqmamammimwanmwammnawunﬂuiamwa gan 1 ﬂwwimfmam NAV mamawunmﬂaﬂ‘luiam 282102 URBIN NOINUIT WAL
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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
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Alpha waﬂammumumummnamusamumﬂsa‘umﬂunmmum@ (benchmark) Taef1 Alpha wm Mena neauswannsnadwnaneuumu ldginddyiisia Fufluwann
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