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- N@u Foreign Investment Allocation
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- aanulumioe CIS waw/vienssyusiudien ETF) Aiiulovisnisasulunsianswil asansnu nassusis dudn
Tnasaust Gushn Tneflazdanaliiil Net Exposure lunhevesnssmu CIS wag/v3e nowuzmdiien (ETF) lnownde
luseuldgydsuiuldiosndn 80% ves NAV Tnsnasyuazasulumiae CIS way/vionasyusmdiien (ETF)
Fananegntios 2 neau (nesyutatenis) ludnduneauazliifiu 79% v NAV

« nowuarld Quantitative Model Tunisdmidennasyuuaemaiieiitamy sufaimundadiunisammui
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- nesyuazliasuluveiilifedyaoweamin (Derivative) iitoanarsndes (Hedging) dusnsuaniudeu
FuarwinaUsema ezt se s nmnsuimanisaau

- i ¥ilinausznoumsindeulngantdaiitin (active management)
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YTD 3 hou 6 hou 19
RN N/A N/A N/A N/A
il i N/A N/A N/A N/A
Aedelunguidedtu  N/A N/A N/A N/A
AIURUKIUNBIYU N/A N/A N/A N/A
AU VA N/A N/A N/A

3 U* 5 Yx 10 U* Fausinde
RN N/A N/A N/A N/A
il i N/A N/A N/A N/A
Aedelunguidedtu  N/A N/A N/A N/A
AURUKIUNBIYU N/A N/A N/A N/A
AU VA N/A N/A N/A
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1) Morningstar Global Target Market Exposure NR USD
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2) Morningstar Global Core Bond GR USD dndiusaeas 30
3) LBMA Gold Price PM USD dadusoea 20
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N1IVBURUIYAINU NIIVIYAURUIYAIN U UVBUALUIANA
Twihnis@e : yniuvinig Twihmsveau : yniuing Maximum Drawdown N/A
1287911119 : 8.30 U. - 15.30 1. 128719115 : 8.30 U. - 15.30 . Recovering Period N/A
N5YOATIRINTUAT : 1,000 UM NsvIEANTUAN : liivun 8RTIE UMY UIBUNTAMY N/A
N3FeATIaRLUTUM : 1,000 UM YOARIAGETUAN : Ll Sharp Ratio N/A

328ZAINTSURUAIEAU : T+2% Alpha N/A
mnewn *n1ely 5 Twinistusaiudiun NAV (T+1) mneanudl viendanisazdsetuauedu anelu 6 uvi Beta N/A
mstussuimsneiu Hegtufudurmmeiu T+2) T = fuihmstereveanemu

' = aa < " ) o X
AT ITULUUNLINNUIMNNBIVIUIIN (% aUVD9 NAV) dssuioudeluiazdmanssny
seffasu esmnazvilsinansuunuannisasuanas ey dasyuasnsnasunnetoudaduloamu
A15TIHEY guanliiiu Wiuase
M33AN3 2.1400 1.6050
AINBULNLUARINUYIETIEANUVBINDINUTI (trailer fee) : § . .
saRARE 4.6010 1.7976* ﬂ’]’iﬂﬂﬁi’iﬂ’]iﬁ\‘l‘i{!ﬂiﬂﬂ’]\iﬂ’i%L‘Vlﬂ
s
vV A VN D VBINDINUKAN
VUGG 1) mﬁﬁmuamﬁam‘l%mﬂmﬂmﬂmwmwamtwu NYFINNIY Miamuau“lmm? 2% mimmmwmmnmuam UQI&JTAEJ 9
Aldsnedu 3) aunsagesssndeniiFonifvannemusmdounds 3 9 lunddetvudnudoyanamusmildi vww talisam co th 4) country % NAV
inonafinrsanAsuasdsssudsufidoniuatuiieaonndestunagnsuiedilddlumsuimsdnns
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AT ITNUGUNLIYNNUINNHODYIUIY (% ﬂ]ﬂﬂ%ﬁﬂ’]%ﬂ?ﬂﬁl) WA UIZYNLIBNLNY
Asssuiedeluifinensmnadudevhnemstoneniedudsunheamu
GRERHIDIE gegalsiiiy WAuas
N13V18 1.50 1.50
n33uRefiy 1.50 ey
miﬁm‘ﬂﬁ&m%ﬂiﬂmnuvﬁl’l 1.50 1.50 nqﬁ%’ﬂaiiﬂqiaqwuﬁluna‘u
9 q
nsduaeumheamueen 1.50 gL ANFINNTTUVDINDINUKAAN
9 q

nslauniag 100 Uu/1,000 AU 100 Uu/1,000 AU sector % NAV

vaneing (1) msssudenfidonivnnddedoldnumyaduiin mdgsiaamns vienddulaud Teusdm
Jamsonaenifudsssudoandamulnenss 2) Arsssudsumsue/nssudefu/msdudoumie
awmuenaenifivangioneamuusasngulusasilivini TasuidndansazudsnoasBonuas
wdninasilimsuely (3)* ArsssadounisTeuize 100 UT/1,000 measu Tusi 500 U
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breakdown % NAV holding % NAV

5 dusuusndayanasyumdn
holding % NAV
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nsawulunamuauiundt 20% (neslulsemAuaznainaUseme)

?ianm :  Invesco S&P 500® Momentum ETF ISIN code : US46138E3392

Bloomberg code : SPMO
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Maximum Drawdown (esifusitauanugsgavesnomusaluszeziaa 5 Ddeunds (Wiemuridadanemunsdidilsiasy 5 9) lasinansedu NAV devbedi
ngeamluaufensiaelutaeil NAV seviieufuiianas A1 Maximum Drawdown udeyaiitaelimsufisanudssiienaazuemuannisamulunemus
Recovering Period szeiianmsiiudia wieidudeyaliamunsuisszesafuinmamuganauiasssrnaiivtundusniiGunuduiuldszesnanuniile
FX Hedging Waflduduasmsanpuluanaliuieussimaiiinistesfunnudesaindmsuaniudeu

Sandaumyuisunisasu anufivesnisterendimindluneanespuluraaaladiaami Imaﬁmammﬂgaﬂ'ﬂﬁ'&ﬁﬂiﬁwdwwaﬂmaqyjammi%a
vdnnindiunasuvesyarnisvendnninguesnemusnlusouszezia 1 9 msseyad NAV vesnesusmiadsiuseussesaniaiu nesyusmiiien
portfolio turnover g Usiasnsterendnnindvesadmosfinmsnomuuasyilsdfunumstonendmmingigs Ssfosinsaisuiioutunanmsdiium
voaneurLisUszduanudueivesnisterendominddana

Sharpe Ratio §h51duszvisranauuudLinvesnomus S suiisufuAIEsIInMsamu Taf i nraiasE s AT HARDUUYILY N8 IYUT I
fushmaneuuwnuiuTIAneNdss (rsk-free rate) WSBuLiBURUANLTEAULINATEIU (standard deviation) ¥8aNBINLTI A1 Sharpe Ratio axvioudsdng
KanouLNuinesuuAsldsusuitoraetuanudssiinesusaniuin Tnenesusaiiilan Sharpe Ratio gantrasiunomuiiivssavsamlumsuinms
dansawmuitand esmnl@Funaneuunudniniigaininneldssdueudsaieaty

Alpha wamauLmuahul,ﬁwuaaﬂamuimLﬁmﬂ%ﬂmﬁﬂuﬁuﬁﬂjﬁ%‘?ﬂ (benchmark) Tagrn Alpha g snedis ﬂamummma%wamauLmulﬁqdﬂiﬁﬁui%”m Bs
Junanndszdnsnmuesidanisnesulumsdndenrsemdumeziinamulundnnindldedamnyau

Beta szduuasiimnansilasuudamesdnsmansuunuvemdnnsndlunesnmsamu lnanSouifisufusnsnsdsuniasesnain

Beta tounin 1 uansimdnminglunesmmsamuiinisudsunlasessansanouunuiosniinisiudsuulamessnsranouiuresngundnninguasaain
Beta 31001 1 uansimdnnindlunefnmsamuiimaivdsuuiamesdnssaneuununniinsudsuawessnsransuunuvesnguudnnindvemain
Tracking Error Shsiuanouknuvanemuivszansnmlumadounuudaiidia Inewn tracking error i aneflsnasyusimiisyaninmlunsadwanouuny
Tlndieafudviidtn nowmusamiifien tracking error g4 azildsmanouunulnsioderenndaiitTauntu

Yield to Maturity i wameuunuannisasplunnasvillaefesunsuimuaey Fssunanaendefiorldulusuanaenoigamasuasdusuitorlézu
Au dnAnanduyadndagiu TneldindnamanauunuosnesyusmaT Al fruannaadsdnimiinges Yield to Maturity sesnsnansvilusazsiad

o
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neauiin1samu wazileann Yield to Maturity fmbeunsgruduesifuised Jsaunsahlliivioufieusnsmanouunuseninnosmusiunsiasnilid
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n1sUfjiasauiuiavay (Disclaimer)
sl Morningstar {uningduanizvesudsn Morningstar, Inc. Ingus¥n Morningstar, Inc. saudsuitvlunouazuivndes {lideyalaensazlnedon
uazyaeaiiawle 9 Afldufedeatunisdni msweuns msUszanana wiensai1edivil Morningstar (Fensaududn “ngy Morningstar”) laisuussiiu
ANLGNFDY AMALYSE] waw/M3oAuTILAT Yesiail Momingstar videdeyaln 4 fsmeylutu warliufinveusedefiawatn nisasiu uienisugamstn
1a 9 florauintiu ngu Morningstar laflsinsfuseaviionssutseiu lidndaudenfelasts WWeatunadwsitonslasuanmsldsi Morningstar vidadaya
1a 7 fismegludy
il UTn¥ansenauunaneuuruvesdull Morningstar shedhsuandsuileduamansuunuduanatiuum a Suiiduamaneuuny vieasadail
Heml (Blended Index) Inemaunanusil Momingstar nilssigmsvidesnnninfusviivesyanaiiany uag/vieniwesiuidndnnisimun titeliaenade
fumsasyuvesnasu lasngy Momingstar laiffdusanlunisuumansuunuliduanaiuum vieaduduinaudindnidavilaguismianis



