MFE

Asset Management plc.

UEMuaNnInddnan1snasnu uend 31ia (unvw)

nawuUadNeNTns)

o

nilsdayrudiuasudeyadfty Factsheet

v

CR)I .
(RI MFC Sovereign Instruments Thailand ESG Fund

ADVNUSIUIWDALEVEU

USELNNBINUTIN/NAUNDIYUTIN

o nawuTIUATIEN MY/ nowuIneitennds8y (Thailand ESG Fund)
® NOIUTINBANUEIEY (SRI Fund)

ﬂa:ll Long Term General Bond
. naqmémiamu : Positive Screening

wlsunguaznagnsnIsamu

YR v v 9

o nesuiiulovsasluasansmasglne Wy fituads Wustasisuna fustnssuimsuisssmalne
viorustnsuiesuaniuviemdyanliturieriu] 3guia ienszmsnansads wiesuinsus
Ustnelng viensmuiiiomsuguaeinnnssuvandunsiududoen fdde fiuses {venta vie
fAseiu waz/vievdnviwvieninddumasglnedulanuiidineu nan sygelinomuanuld
swiulitesninfosas 80 vesaAmIngAugvsvesnasu il neswuaramuluiusthsigua
WusthsfinsgnsnmandsrnUsziuiuiuiasnenide wierudiinssnanmands Auseiufutuuay
nonieudlisufofuiuasanm Saduiustnsviefuiviennasiteysnsdwandon (green bond)
Wustsvievuividensiansilerudsdu (sustainability bond) viewustnsuseriufuiensiansdaeta
mwdisBu (sustainability-linked bond) Tnenedelusevdtadlsivdosninfesas 80 vesyarmindauams
VDINDINU

o nowuiinagnsnisamuiitesmidlinaUszneunsiadeulgeninditda (active management)
Tnsfimsudmsdanisludesn Seitnguszasdiiassredediailidiniosouifiousumamssiiun
yonaenuTI (Performance Objective) il nowuavamulunsansnasgliaenadosiuuloue
nsasu Iaensdndenssiansmagiliinmst £SG

v Y [

nan1sALduuLazAYiYIndounas 5 YUy (%sat)

6

B ooy

; -

s

3

2

1.26 1.35
- I S
0 2567
nan1sanlivaugaunasuulnnin (%sat)
YTD 3 1hiou 6 Loy 11
ENM] 0.07 - - -
i i 0.10 - - .
Anadelunguiieariu 0.02 - - -
ANUAURIUND Y 3.73 - - .
AR I 2.43 = - -
39 5 107 Kausdnde

OV - - - 1.33
il i - - - 145
ﬁima?{ﬂuﬂfjmﬁmﬁu = = = -
ANUAUEIUND Y - - - 3.00
AuRURUGY T T - - - 2.10

* wanouwnuiidengiunililazuanafunanauunusiel

MSOV-ThaiESG

STAUAAULEES

s?q1245678ga

wWeeurunansAaudnemi

amulunsiansniaiglve sadulidesndt 80% ves

NAV
doyanaewus :
Juranzieunamu 12 Wy, 2567
wlsvien1sdreRuiuna lside
218NBWU lifvunenglasenis

o

HIAN5NaMUII :

® yrgfiimtl usituny QSR 12 W, 2567)

® ynggalsanl dounans (A 12 w.e. 2567)

uiltan -

1. ThaiBMA Government Bond ESG Index Net Total
Return dnaau 80%

2. ThaiBMA Short-term Government Bond Index
Total Return &naau 20%

AU

* nsaulunewusalyilynainky

® nansanlivnuluefnvenemusi

lmdudedudunmanisaniuvaulueauan

nsdsansedunase : lhsun1siusesan CAC
InduFUNBINU Momningstar :

o oo & o
NUIFDVVIURUULAU

HasuanusafnyaIedile i

USMSANULELIATUENINAGDS

Ialuvlsdedviuatufiy :
www.mfcfund.com


https://documents.mfcfund.com/Website/FundFiles/Q&A/QA_MSOV-ThaiESG.pdf

MSQOV-ThaiESG

¥ v a aa
n13Yanugasu N13UBAUNUILAYUY VIR
Twinsee : yniwins  Twhnisuedu : nwing Maximum Drawdown -1.81%
aYINIT 08:30 - 15:30 W. 1I@1N1s : 08:30 - 15:30 u. Recovering Period N/A
ER o B3 P et = :
N13TBATIUSNTUAN : 500 UM NISVISAUTUAN : Taifmiun NI IWNYUAIUN TR 0.05 Wi
M3Fensaialutue : 500 UMW HBAAIMEDTUAN : Taifmiun 2191RYYRINT1ETN 99U 6 \wiau
S2YENAINITIURUAINNUAU : T+5% Yield to Maturity 2.40%
VB9 : nsinasn1samulugeannsans 5 suauuwsn
® T+5 fe 5 Jwhnswaaaniwisemsuedu Uty 2 Twihnsvdminiuihsenisuei)
¥
{oaNAT1ET %NAV
' § 2 '
A5ITLHENNEENALAINNDINUITIN (% FaUvae NAV) -
: NIENTNNIAS 90.74
AsTINLHEY geaaluiiu fuase ¢
v SUIANTOIAITALATIEN 3.47
M3InnTs 1020 D215 suimswUszmelng 3.44
senldiny 4.3549 0.3424
N133AFTINTANUANNSUAUANLUNYDRD (%)
RUELNR :
* sssudoufinansumsyadiy aSgsisemzvdonddulaud luvsza National  International
* U3tmdnnisenafinsanlisuulasasssudenfiSenifuasaielidenadesiunagnsvserldaiglunisuims Gov bond/AAA 97.65 } }
NS
AA - -
' = o 3 ey ' =1
AT IIULUBUNLIBNLNUINNHADIUIEY (% waagam‘uama) A B B
' a 1a < a
R FURIEEY gegalaitiu VAT BBR . . .
N5 1.00 Lidl #ndn BBB . i .
N155UT0AY 1.00 L Unrated/non - - =
nsduRgumigayu Taidl AVELVI LR
. = T NSndauNawmu 5 suauwsn
msdulUdeundizamueen Laidl AVHNEVALTILAL
: ' .d Holding %NAV
nsleuniig Laidl Laidl
Wustnssguiaiieauddudmiu 76.92
VUGG © . . e o a
‘ W oL i Uiulassasramiln.s.n.ARulaie-19)
* Asssufloniinansundyaniin migsiaamzrsenidaulauia . B o
so o e . . o I PR Tudsuusganns w.A.2565 ASIN 5
* Uidvdnmsveanudnslunisindisssufleunisuiemisamuuar/viesssudeunsiutefumieanu
fuddsdensediiomheuamuusiazngulivinuls WusUnsigunaiionudstu 12.04
® ffemigamuazdulldsudifsnnvie iy yadmlsawuildiiensduiusniue + ASUUSTSULlinee
YU
ANBITULLELNTAY (73] Tuleudszanm w.e. 2563 A3 1
® (fevtheamuarduilisusenisnn1iuedu Juriiu yarmeamualiifienisanansaniudedu - — -
. - o L e RusUnsionNUSEUVRITUIANT 3.47
ANSIIUUYUNITIUTRAU (01X) .
L4 v a
® (Hevtheamuaninsaleuiembeamumndinesuiilveiennuddunelinisdanisves uas. vise RGN U, 251 GIR) £2
Toughantheawuludnewmusailvaiennudidumelinisdanisves vas.du 1a nedagdulifidisssuden FUsTRssUIASLAIUSEIALNe 344
P ' ' o ' = o A o ' o o & o & 1
Qaawmaamu}uimlmnummaaa?qwuaqrwamuiaulwaLwammmaulﬂmwma Tou $1th wiehludu i 4/364/67
wanUsziul vistiiielidulunulinguaneiun ,
o - 3=
* Ustndnmsenafinnsanddsunlasisssudeniiseniiuisaielisenndesiunagnsvsenlddielunisuims WHDURSSFUIAE L sUARLENEN 178

9013

dadruusznnnindduniamu

Breakdown %NAV

AsIEnIninmsy 97.65

Rue1nNsuIAT Wazdue 2.35

TutlsuUssanas we. 2568 ASad 1




MSQOV-ThaiESG

Jauadue
—eee
ulguENITAUWULAY

o TngUszasAnisasuliieIfuANEEY

o 1

newuilinguszasdlumstisduaiunisasmuiioauddurunisawuluiustngiguia usdnsinsensrnisademuseiudutuuasaenide vievuiinsensi

o 3 v Y oa A owm = v v P BV VR B A - | o ea v v W oA v oy A O A
msndsrUssiusutduiazaendounhinudviuduuamnm Faduiustnsvienudiioayinyddwindeu (sreen bond) usUmsvseiudiionrudsdu (sustainability
bond) viseusUnsvtenuidaiunudsdu (sustainability-linked bond) witelvidensuiuuleutenisasyuuuuddu (Sustainable Investment) Tngiadglusouddayd
Litlesninfevas 80 vesyarmingduavsvanemu

o hnneinaswusudeInsuTsg

1y o

newuazamulunasiiedesiuanudiduriedunndewvesioenasansiilunmesy ilinsdndunuiisenndosiudtmnenmsiaunfidedu samliauddy

7

fumdnssniunauasdany oaismansuunuiirlussezenliungiomheanu Tasnemuaztoduusmdndulivssmalnussammnensiauniiddues
09AN3EWUIEUIA (United Nations Sustainable Development Goals: UN SDGs)

® n39UN17a9U (Investment universe)
nesyuazasuluiustingiguia fustnsiinssnmsnsadamussfusuiuuasaonds vievuiiinssnmsnsadiiussfuduiusasaondoulinudsuduuamnin
Faduiustnsnterufiiiooyinudanadon (green bond) usthsuievuditeaudbu (sustainability bond) wiewustinsuieruiduasumudadu (sustainability -
linked bond) TaeadsluseutityTliiesninfesas 80 vesyarmingaugvsvesnomu

o M3druBedvitiniidenadasiuannudsdiu (investment benchmark)
faiit¥a (Benchmark) vesnesmu fe
(1) ThaiBMA Government Bond ESG Index Net Total Return dndausauay 80
(2) ThaiBMA Short-term Government Bond Index Total Return dndaufauay 20
nesnuld ThaiBMA Government Bond ESG Index Net Total Return dndaufesay 80 iiesanidusviitsmasasuil €56 fieenlnsniasiitungidoudu ThaiBMa
Taadulumunsevulovisnsamulunsansiieniseysnvaanndenniennuidsdu uasld ThaiBMA Short-term Government Bond Index Total Return dadu
Sovar 20 Fududvifimnsaminmassszerduitunsdouty ThaiBMma eenasmuontamulunsansuifnaniiuenindeanasaaiioniseyinvaunieunde
Adsdu

o

= < A 0 we v - o ad . = a 9 a =& ao ool Y o o oado A
ﬂ'eN‘V]‘UlIﬂaE!Vlﬁﬂ?iﬁﬁi’jum@ﬂﬁ'ﬂ’lﬂﬁﬂdﬁﬂﬁ%ﬂ@Uﬂ?SLﬂﬁ@ulﬂ’J@ﬂﬂ??ﬂﬂIu% m (active management) ImUNﬂWiUi'ﬂﬂi‘\]ﬂﬂﬁﬂuWﬁqﬂ Eﬂﬂﬂﬁﬂqﬂitﬁﬂﬂ‘ﬂﬂzE’J'NB@WUU’U?WLWEJ

wWisulsuiunan1saliuaIureeneyusn (Performance Objective) 113l nesuavamulunsiansniasglviaenndesiuulouienisamu lnemsdndennina1sniasy

a

M nneust ESG

Q’amummsaﬁﬂwﬁagaLﬁmﬁué’ﬂﬂﬁmﬁﬁﬁuﬁ ESG vesdinpunaInns1ansvine 167 https://www.thaibma.or.th/pdf/Article/esgBondindex.pdf

uvasdaya: www.thaibma.or.th

et UismaansveanuvslunmsAsunastuiitTadrediu amelivdninugt euluuazdermusesamneuisninmsamu uaz/vdotsznma feruuavasdiingu

n.a.a. udahenudulaiifedes lneuidndansedameteyaliitomhsamunsuiumaivleduesuidndanis



MSQOV-ThaiESG

A1asunY

Maximum Drawdown: Wesifusnarinyugsanvesnasmusaluszerina 5 Uounds Madaurdadinesunsdiidtliasy 5 9) lasTnanszdu NAV somisefiyn
geanluaufegasanlutaedl NAV devieufusanas A Maximum Drawdown udeyaiitaelyimsuisnnudesiioraazniau anmsaspilunesyusu
Recovering Period: sztzanisitui iteifudeyalifasunsuisssesnafusinsnayugagaauisssosnaiiiunduiniiGumuduiiddszesnauile

FX Hedging: Wosliusdvasnsasuluanaiusisusemaiiiimsdesiunnundssaindnsuanidou

NTEHIUNYURBUNTAYL: mmﬁmaams%amwé’ﬂw%’wsﬂuwa%mamulmmL’Jaﬂﬂszi'mnamﬁa T,maﬁmmmﬂa&aﬂ'wﬁsi;wﬂ'jﬁsz‘mfwmas’;maagamms%awé’ﬂw%’wé
funaTIIvRNAMMSEndnMSNEvesnamusailuseuszaznan 1 Tmssneyar NAV vanesusiedsluseussasnaifisdriu newusiudiia portfolio
tumnover g4 UstisnisterevdnnindvosadimesiinnsnomuuasrhliiFununstenevdnnindiigs Sfesfansanivisuisutunanmsdiiiunuresnamus
Wieustiduanuduanvesnmsterievdnninddanan

Sharpe Ratio: $amdusEnItsHanouLudILinveInemuImUTsusUfUANIABI9INNTa9 TABAUINEINKARITE TS AT AN B ULNLYBINDIYUT A
FushTmaneuLMLTUTIAIINANEEA (risk-free rate) WisulivuiuALsuuusnsgIu (standard deviation) ¥84n99Y]Us2M A1 Sharpe Ratio axviawufadng
nanouLMLTinesuTmAITlAFU R lesaefum B inesusmuLn Tasnesyusaniiian Sharpe Ratio geni1asdunssuiiiussaninmlunisuivsdanis

awuAnd Wesnnlasuranauunudniufiganineldssiuanudsaieniu

o
o

Alpha: HanguunudwALTeINemuT oS s TEUTURETIn (benchmark) Tase Alpha figs vanefils nesyuanansnassansuunuldgenindaiia e
Fudunannuszansamvesiansnesplunsimdenviemiameziramulundnnindldogamnzay

Beta: sefunaziianmamsildeuutasasdnsmanauunuremdnuindlunesnnisamu lnenSeudisufudnsmsiudsunasmemain Beta tound 1 uanei
wénnindlunesanisamuiinsasuiawesinsmaneuunutiosniinmsasuiame sinsnaneuunurengurdnynduematn Beta 1101 1 uansi
winmingluwednnisasuiinsdeuamesdnsmansuwusnnninsidsuwanessnananouunuueanguvdnminduasaain

Tracking Error: Shsmuanouunuvasnasuiiusyavsamlunisdeusuudviddin Tnewn tracking error i venefanesusasdivsyavsamlunisaiaansuwnmls
Tn&iAesifusitdn nasvusmiifien tracking error ge adishamanouunlasiadevinanndaditTauniy

Yield to Maturity: Shsmanouunuainnisasulunsansuillasiosunsumuneny fssmaneendeiiazlisuluswannaenoigrmasuariuduingldsuiu
Ananduyardegiu T,mal%‘?mé”mwamuLmuma&ﬂamusmm’lmswf‘j FrunnAadsinimiinyes Yield to Maturity ma&mwmw‘imazﬁ";ﬁnamuﬁ
nsasu uaziilasan Yield to Maturity fuhesnsgruduedidusied SsamnsahlUliisuiisusanuaneuunusswhsnesusunsasvinauloue

flonsesmaansnilaunsuimuneguazidnuaugnisasmuilndifeeiule

UEnnanninddnnisnasu uend 31ia (uvinvu)
@Y7 199 PIANTABANUNIIIDS TU 3 wazdu 21-23
ouRSYANALEN WAARDLAY NTIVINT 10110

nsAnyi: 0-2649-2000 www.mfcfund.com





