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All-Share

FTSE SET Index Series

Large Cap
(30)

{ Mid Cap
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Small Cap Cap
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Fledgling 2%

M fradable Index

B Benchmark Indices

3UWN 3.1 LaAIAYil FTSE SET Index Series

M1 3.1 naaou lumsdanguuannindamayiinig
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3.2.1 1UY Walk Forward Analysis
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Out-of-Sample Period Ia8azNAaoL1UF¥I90016A9A In Sample Period 4141321115
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M3197 3.2 naasnnunvestoyan 19lunsfAnyuUY Walk Forward Analysis

In Sample Period Out-of-Sample Period

1805 P33 1835 30081

Optimized | 2 \WH19U 2550 - 31 YUIAN 2555 | Run 56 | 1 tumiou 2555 - 31 Wu1AN 2556

3150 - 55

Optimized | 1 \H18U 2551 - 31 YUIAN 2556 | Run 57 | 1 p18u 2556 - 31 WAy 2557

3l51-56

Optimized | 1 1WH10U 2552 - 31 Hu1AN 2557 | Runl 58 | 1 wmiou 2557 - 31 Luay 2558

9] 52-57

Optimized 1 B10U 2553 - 31 YA 2558 | Runl 59 | 1 wwieu 2558 - 31 Huian 2559

9l 53-58
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4.2 Technical Analysis Rule
TumsnaaeuszuUA8 151054 Metastock U 91ATRIHBN1NNATIA Money Flow
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4.2.1 Technical analysis parameter
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42.1.1 n Ao dudynm MFI Tnemii 15 lumsnadonssuuizey
Tuge 1-50
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4.2.2 Technical analysis rule - Buy
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Buy Order = Cross(MFI(n), @u Oversold)



4.2.3 Technical analysis rule - Sell
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Methodology
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5.4 §I9819MIMUIN

5.4.1 Yoyameaninnanning SCC
i”u‘ﬁ 17/03/2559 : high = 466 Bath, low = 456 Bath, closing = 460 Bath, volume = 1,533,100
shares
’j"uﬁ 18/03/2559 : high = 464 Bath, low = 456 Bath, closing = 460 Bath, volume = 1,583,200
shares
’j"uﬁ 21/03/2559 : high = 464 Bath, low = 458 Bath, closing = 460 Bath, volume = 1,423,800
shares

TR 22/03/2559 high = 460 Bath, low = 454 Bath, closing = 458 Bath, volume = 1,991,200

shares

5.4.2 1M High, Low 1ag Close A Typical Price

Tagunua lueuns (1) a2 '1¢

466+456+ 460

U 17/03/2559 : Typical Price = 3 = 460.67 Bath.
r 464+456+ 460
IUN 18/03/2559 : Typical Price = f: 460.00 Bath.
o A 464+458+ 460
IUN 21/03/2559 : Typical Price = f = 460.67 Bath.
r 460+454+ 458
IUN 22/03/2559 : Typical Price = ——————— = 457.33 Bath.

3

5.4.3 14191 Typical Price 1114 snfmuaaminszuaildu (Money Flow) Jasgaiy

Y53 3¥eue (Volume) 32 18

[

N 17/03/2559 : Money Flow =460.67 x 1,533,100

= 706,253,177
’J?J‘L!“ﬁ 18/03/2559 : Money Flow =460.00 x 1,583,200 = 728,272,000
’J?J‘L!“ﬁ 21/03/2559 : Money Flow =460.67 x 1,423,800 = 655,901,946
wuﬁ 22/03/2559 : Money Flow =457.33 x 1,991,200 = 910,635,496



54.4  ¥ID3ZuaSUVIN (Positive Money Flow) #taznszuaiduay (Negative

Money Flow)

v
A 1

Tae#915811910 Typical Price ¥99TUUTA1GINI1A1 Typical Price U041I021U

Y

[

a A 13 .. 19 . . dyd R/ VA
NIZUEIUDDIUYUVIN (Positive Money Flow) U101 Typical Price U04IUHUNAIUDINIUUD

A A 1 Jd . Y
MU nIzuaRudo N uay (Negative Money Flow) 114

Positive Money Flow = 706,253,177 + 655,901,946 = 1,362,155,123

Negative Money Flow = 728,272,000 + 910,635,496 = 1,638,907,496

5.4.5 MUIUA1 MFI

1,362,155,123
1,362,155,123 + 1,638,907,496

Money Flow Index = 100 X [ ] = 4539
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AWITA0I NANGATIMTUIT Walk Forward Analysis A0 W1513tA03 N 1%

9J [ 1

dd‘ = 1 a o’d‘dd‘ o v Aax ..
Wﬁ@]ﬂﬂllﬂuﬂﬂ@ﬂiuﬂﬁﬂﬂﬁ@ﬂ 5Ydourniag TIUAWITIUADINANTAT 1M IUIDT Training
. . . A A sq ¥ oA '
Period/Trading Period ﬂ@WTiﬁJmﬂi‘ﬂiﬂWﬁ@ﬂﬂLlﬂuﬂﬂgﬂquﬂ1§ﬂﬂﬁmﬂ/‘f’sﬂﬂ‘] yan

Y] [ o ] = 49; [ Y] o o 9 a o g
UANNINILUASHIATY) FINLIA G]NNﬁﬁ@ﬂllﬂuﬁ]’]ﬂﬂ’]i"ﬁ@ﬂl’lﬂﬁaﬂ“ﬂSWEJ'JﬂWﬁ”lﬂ 629 AU

6.1 IaranauuNMA8UAUMIYeNE00 (Buy and Hold Index)

Y 21 9

nstfisunaneuuNUgNns i laninms laasesoniunaiinnuwaaeuunui la

4

4 dy 9y A o dy I [ a o = ) v A
INNAYNTNIIFDLUAIND mimwaurﬂuﬂ”liﬁﬂNﬁMWﬁNﬁﬁ (Reward) Iﬂﬂllf;f@ﬁﬂ”lﬂ'lm PNU

Net Profit — Buy & Hold Profit
|Buy & Hold Profit|

Buy & Hold Index = 00

A ady ¥ 9y A a
Tagn Net Profit in HAADUUNUFNTN 199103 151A5 03iioMamnatia

A Ay v s X g oa
Buy & Hold Profit A® Waﬁ@ULlﬂuﬂulﬂﬂ’]ﬂﬂaEJﬂﬁﬂ']iclf’f]l,la'lﬂ@

A A = ) . @ A v o \
6.1.1 mimm‘wNmﬂuséflwwammmuqmmnaqmmwaumaamnq 1 Buy
= 1 d?
& Hold Index 32U 01NN 50% 6Uull’]J
A A a ] ' s e Yy A & 9 '
6.1.2 miamamamﬂuﬂiwwammmuqammaqmmwaumamaﬂuaﬂ 1
Buy & Hold Index 91108351319 0% 84 50%
A A a Y " W I dy Y A ]
6.1.3 Lﬂ3’E'N3Jf]“I/]NL‘ﬂﬂuﬂi“ﬁﬂﬁﬁ’ﬁ)ﬂll‘ﬂumWﬂﬂﬂaEJ“I/]‘ﬁﬂWiG]i’é)Lm’Jﬂﬁ) 1 Buy &
Hold Index 32 UAUNINY 0%
A A a Y :, 1 o &’ Y A 1
6.1.4 m3awamqmﬂuﬂiwwa@ammummmaqmmicmumaa 1 Buy &

Hold Index 921A1108701 0%

1 -
$1989910 MetaStock Professional: User's Manual. (2009). USA: Equis International.



6.2 Iadadiuveswanousmuiilasuisunundsddumsaau (Reward &

Risk Index)

A ~ ady ¥ Y A A a o A
o ﬂ1§nﬂE]UNa55]9“L!muqmﬁm1ﬂ%1ﬂﬂ151“]ﬂﬂﬁ@\11]'01/]1\1“/]?]1!ﬂﬂl]ﬂ'gﬂllllﬁﬂq

1 I A A A A aa < o a o
wu U 2 ng ﬂ@GL‘L!ﬂiﬂ!ﬂﬂaﬁﬂﬂllﬂuﬁﬂ‘ﬁuﬂﬂﬂuﬂﬁﬂ ﬂzmu’;mmmmaﬂ@am

Ao v VA Ay ¥ ¥ A A A A
Waﬂ@ﬂll‘ﬂuq‘lﬂ‘ﬁﬁﬂf]’é]ﬂﬂ’)t’lﬂ11/]SIIWWJ‘L!t;f\‘]q@‘ﬂulﬂ‘Mﬂﬂ']'iﬁlslﬂ‘ﬂﬁﬂﬂuﬂﬂ1ﬂlﬂﬂuﬂllﬁ$1uﬂﬁmﬂ

ad

3 o ~ Y1 Aa VA ~ 9
Waﬁ@mmu’qwﬁuﬂuﬂuau ﬂ3ﬂ11!'Jfl!ﬂ'NllLﬁfNIﬂﬂi“ﬁﬂWﬂﬂaUéllf]\‘]ﬂ']ﬂelnﬂnuqx‘]q@]ﬂllﬂﬂ']ﬂ

9 A = a 1 1 1 = =\ o [ dy
M3 l¥aseonunain Tﬂam%agﬁzmw -100 99 +100 NgﬂﬁGlUﬂWiﬂWU’Jﬂ! ANY

. & Risk Net Profit % 100
T =
ewa isk Index Max(Net Profit,0) + Highest Open Drawdown

Tagh Net Profit 1D NAABULNUGNT N a9 nms lHia5oilonanatia

i A oA A ¥ Y A A A
nghest Open Drawdown f9® ﬂ'Wl"ll'lﬂnuqx‘]q@ﬂ‘lﬂfmﬂﬂ']ﬁclﬂflﬂiﬂﬁll'ﬂ‘ﬂ']%‘ﬂﬂLlﬂ

é ;:;d' 1 1 1 g’l 1 :, = ' o
9 TUNUIZUNUAUANIZATLINNIUY AAIFAUNIND 0

M1519N 6.1 LAAINITIANATEAVALLIUUYDY Reward & Risk Index’

Index Reward Risk Result
>+50 High Low (i)
009+50 | Medium | Medium | 1hunais
<0 Low High ﬁ 1

6.3 Aundavaanamlslugiuuudesas (Average Percent Gain)
A 1 = o a o v JA o dy 3’, a )
o ﬂ’llﬂaﬂﬂﬂ\‘lﬂ’lﬂj@ﬂﬁiﬂﬂﬂﬁﬂ‘VIiWEJW‘ﬂ’]ﬂ'ﬁGﬁ@GU'IEJ‘ﬂQW?J@ I@ﬂﬂﬂlﬂugﬂllﬂﬂ

Y
Sovaz Ugaslumsmuim asll

Total Profit
Total Capital

Avg.% Gain =

2y a
$1989910 MetaStock Professional: User's Manual. (2009). USA: Equis International.
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Taeh Total Profit io WagoUUNUaNEN lannmsldinsesiionamaiin

Total Capital A9 RUAINUNINUA B9 1UNT A 100,000 x 30 = 30,000,000 °

6.4 ANNALVBITNUIUMTHRUNE (Average Trades)

d’g’J =) [

1 Y ] 9 Y
ANRATVDINUIUATINIINIFONUSANTNENIVA Haaslumsaruda aall

U

. Number of Transaction

Avg. Trades =
n
~ . A ) 2 A o dy o o Y
I@ﬂ“ﬂ Number of Transaction 19 ATUIUHATINNINITEOVIIHANNTNININUA

A o v v dy
n 1Y IUIUNANNTNY

% )

6.5 JarNandUUNUNSUNUNandUUNHUDY SET INDEX luxiananlydanun

SMSVITMINAaaVUVY Walk Forward Analysis

v
ad

= 9 4 a o A
nmafisuHaneUUNugNs N laanmslaasesiomaunaiinnuranouunui la

[

9
910 SET INDEX Iagligasfiuim aqil

areaa — duaa

HapouUNU = 5 X 100
AUIIA

JETT Ua1eeia Aesatle a TugaiievesriaoimsnnanoUINUIRRY

Aua7a Aol a1 IUUINUDIFINADINTHINAABLLUN DAY

3 a
#1989910 MetaStock Professional: User's Manual. (2009). USA: Equis International.

4y a
$1989910 MetaStock Professional: User's Manual. (2009). USA: Equis International.
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A Ay v o v ! R o w
M1314941N 6.2 uﬁmNammmuw"lmmmimmmiﬂﬂi% SET INDEX luaanainanyl s

AEMINATOULUY Walk Forward Analysis

WHanoULINH F290901

WanoUlINH

=
W
(o)}

77.25%

30.53%

=
w
~

90.44%

-11.93%

=}
W
o

217.48%

9.29%

=
W
O

89.23%

-6.55%

SET Index (SET)

é_l‘-l 0 Gaps

A g’/ 1

< 2100.00
< 2000.00
< 1900.00
< 1800.00
< 1700.00
< 1600.00
4150857
< 1400.00

~21300.00
< 1200.00
< 1100.00

-2 1000.00
< 900.00
< 800.00
4 700.00
< 600.00
< 500.00
< 400.00
< 300.00
< 200.00
<100.00
2 0.00

. Month

3Un WA 6.1 uaAg SET INDEX 510ifion 5291981 9 1 Avaaud 2 mmigu 2550 - 31 unaw

2559 A1MSUITMINATOUIUUY Walk Forward Analysis

' ]
[ a

A Y ] R
DIUNLIUAUVBDITINLIATINANYI

=).
—_
)

o £
Mruald 99

=).

A A Y ' A
f 3ﬂ@7]q@7]’]ﬂﬂlﬂﬂ%3@ﬂa’]ﬂﬁﬂy']

2D

6.6 JaNANUUNMNYUNUNAAdUUNUYDS SET INDEX u¥9a1nlydans

SMSVIBTMsnage LU Training Period/Trading Period

'
aa

= 9 9 A A a [ A 9
NITNYUAIADULNUTN ﬂulﬂﬂ'lﬂﬂ'licl‘]ﬂﬂi’leI’f]ﬂ'l\‘]iﬂﬂﬂﬂﬂﬂﬂﬁ@l@ﬂllﬂuﬂul@

@

9
910 SET INDEX Iagiigasauim aail
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d‘ A k) o 9 1 A ) I
f1131491 6.3 Llﬁﬂ\iWaﬁ@ﬂllﬂu‘ﬂ1ﬂﬂ1ﬂﬂ1ﬁﬂ1u3ﬂliﬂﬂﬁl°ﬁ SET INDEX 1u%14021MfAny1 a5y

AIBMINATOULVY Training Period/Trading Period

E_I‘-l 0 Gaps

sUn il 6.2 uaas SET INDEX 51eifiou 529181 9 1)

o

=

ADANLLIA

b4
(4 1

2559 AMSVITMINATO ULV Training Period/Trading Period

Mrualv

3

oD

oD

f

f

f

=2 =)

=h.

1

2

)}

)}

a

@i;mmc?fu Training Period U®4 Time Frame 31874

'
a

@i;mmc?fu Trading Period U®4 Time Frame 3187U
Y

3 ﬁ’e’]‘gﬂ?’futjﬂ Trading Period U®4 Time Frame 3187

Time Frame Training Period | Trading Period
183U 55.14% 33.75%
318 60 1IN -4.87% 9.44%
578 30 47 -4.87% 9.44%
378 5 ¥1N 3.58% 5.40%
SET Index (SET
2 ! ks ‘
i
/___
wl : _—
I i / — |
] I Bpn- - ___——-""'__F-_-_-
- L ——T L
T e

L

42100.00
< 2000.00
< 1900.00
< 1800.00
< 1700.00
< 1600.00
21508.57
< 1400.00

-2 1300.00

< 1200.00
< 1100.00
< 1000.00
< 900.00
< 800.00
< 700.00
< 600.00
< 500.00
< 400.00
< 300.00
< 200.00
< 100.00
2 0.00

Month

2 18U 2550 - 31 HUIAN



SET Index|(SET)

e
&
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&

&
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23

< 1630.00
< 1610.00
= 1590.00
< 1570.00
< 1550.00
< 1530.00
< 1508.57
< 1490.00
< 1470.00
= 1450.00
g 1430.00
“ 43 1410.00
< 1390.00
% 1370.00
< 1350.00
< 1330.00
< 1310.00
< 1290.00
2 1270.00
2 1250.00
% 1230.00
< 1210.00
< 1190.00
2 1170.00
< 1150.00
2 1130.00
2 1110.00
= 1090.00
< 1070.00

Day

v 9
31.]5]1‘Wﬁ 6.3 1eA9 SET INDEX 51831 331381 6 LA0 U ADAILA 1 Aa1AY 2558 - 31 VUIAY

2559 AMSVITMINATOLLLY Training Period/Trading Period

v
=S a

Mruald 0N 1 ﬁaﬁ;miuﬁ'u Training Period Y99 Time Frame 30 117 182 60 111

'
a

2

0D
=D

A

) 2D

3

0
=D

f

SET Index |(SET)

" ulN
! l',_ll__ll Fegat B |
]

9I3UAY Trading Period Y94 Time Frame 30 117i11az 60 117
Y

8YAAUYA Trading Period Y84 Time Frame 30 119uag 60 Y17

2 1630.00
31610.00
31590.00
31570.00
= 1550.00
< 1530.00
2 1508.57
< 1490.00
< 1470.00
< 1450.00
< 1430.00
< 1410.00
<1390.00
< 1370.00
< 1350.00
< 1330.00
31310.00
21290.00
21270.00
21250.00
21230.00
31210.00
= 1190.00
2 1170.00
= 1150.00
< 1130.00
< 1110.00
< 1090.00
< 1070.00

Day

v 9
E‘llﬂ]‘l/‘lﬁ 6.4 115793 SET INDEX 31874 ¥341991 3 Lﬁau ﬁ@ﬁﬂlm 4 UNIIAY 2559 - 31 WA

2559 AMSVITMINATO ULV Training Period/Trading Period
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a

1 ﬁafgm‘mﬁ’u Training Period U®4 Time Frame 5 TRLT

=).

o 9/
Mruald 99

D.

ai]mmﬁ’u Trading Period U®4 Time Frame 5 I

o))

2

o
=)

f

£ a

3 ﬁ@i}ﬂﬁufjﬂ Trading Period U®4 Time Frame 5 U101

=)

f

P

o 7 = an o Ay v & v @ o
nndaglszan lumsanuiimsdananouunui ldannsseuenannsng
1 Y
TagldaTeiion1amnailn Money Flow Index (MFI) if3suifieunuitdendlde (Buy and Hold)
ZWA1581910A1 Buy and Hold Index
g a ~ Ay v & v o o ¥y A A
nniulimsSeuiieunaneuunui ldannmsseviendnnindlasldasesile
a =1 (% 1 ] d‘d 9 9
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U
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IDN1TEDLAIND (Buy and Hold) LsaIUU fNumwmammnmauaﬂﬁumm%amuma"lu
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= A ' a S A A A A a
TunsAny eI e NANGAG 1M VIAToINDNINATIA Money Flow

Q

Index (MFI) 923a8a910f1 Average Percent Gain uazaf’h Average Trade EELEIERCER
1 a o’d' A ld‘ 9 = o W A d’dl d‘
ATNITINRADINIV IS TN A ﬂ"l‘l/ﬂﬂ%TﬂfﬂﬁlifNﬁ”lWU Average Percent Gain NUATNINNGADIN
a 4 1 a T a o
Average Percent Gain ﬂlﬂﬂnﬂWTﬁTilm@iiuﬂ”liﬂﬂﬁ@U ﬁ’)uﬂTﬁW%13‘&!1’31?111/‘1151“!7@@5171?]
A 2 ] A ] Aa A o & Y an L.
‘nfﬁmmmzﬁu"lunﬂﬁmanmmaqu ATNDTUIVINNUDNINITNATDUYOUIYNIIT Training

' a d o @ 1 g’/ 1
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4 &1 L
M9199 7.1 LL’dﬂQNﬂﬂﬁ‘}/]ﬂﬁ’ﬂﬂﬂﬁ%@‘lﬂﬂ‘l’iﬁﬂ%ﬁ/‘lﬂ ’JEJ 5 Money Flow Index (MFI) 1ae7%

NATOULUY Training/Trading Analysis

a a v a a o aad v
N " maUANguUnNy SET INAUAMNSUNVISTBBLUA
WU
FTSE - INDEX oD Buy & [Reward &
Period
INDEX Avg. % Avg. % Avg. % Buy Hold Index | Risk Index
mu MFI
Oversold Gain INDEX Gain & Hold

1l 56 N~ 178%  540% 7 1.78% 6.69%  -73.40% 43.45%

1l 57 41 3 7 0.00%  9.44% =7 0.00% 13.03% -100.00% °

e 1l 58 35 5 =~ -001% 9.44% 7 -0.01% 13.03% -100.08%  -56.74%
1l 59 26 10 N~ 095% 17.70% =7 0.95% 57.72%  -98.35% 70.94%

56 40 10 N~ 1.03% 5.40% ~7 1.03% 4.86%  -87.42% 31.71%

. 57 47 5 =~ 013%  9.44% 7 0.13% 2.76%  -95.16% 35.76%
M 1l 58 40 5 N 0.65%  9.44% S 0.65% 2.76%  -76.52% 74.25%
1l 59 26 10 N~ 1.58% 17.70% 7 1.58% 104.64%  -98.49% 43.21%

1l 56 38 3 ~F 0.88% 5.40% 7 0.88% 3.74%  -76.47% 41.98%

57 50 5 =~ 032% 9.44% 7 032% 3.17%  -90.03% 84.18%

small 1l 58 50 5 N 0.66% 9.44% =7 0.66% 3.17%  -79.13% 95.09%
1l 59 44 5 ~  0.00% 17.70% =7  0.00% 109.72%  -100.00% o

ci d‘ = ci Yo d' A a
1MAM15190 7.1 WenfSeusunanouunui lasunnIoaien1anatin Money
% 1 <3 1 1 (9 4 a 1 1
Flow Index fUA1 SET INDEX 9ZHuNHanauunui lasuanaseiiemanaiintiosniim
1 1 o o
SET INDEX lunnaianaiagnnyanmanning luaain
A = A Yo A A a (%
WenSeunsunanauunui lasunnsesiionianaiia Money Flow Index N1
&} Y A U ~ Yo A A a 9 1 ad&l Yy
%0180 (Buy and Hold) Wuiwaneuunui 1asuannssilemanaiinisenindsaeuan
&0 (Buy and Hold) 19ui@e71i &aiifoiin1581191041 Buy and Hold Index ianat Janumnute
1 d A a o 1 Qd&l A d (%
1 insesiiomamaiinl¥waneuunudininizaendaie (Buy and Hold) #11¥nadonndoay
AHANDULUNUYDIUATOINBNIUNAYNA Money Flow Index (Aveg. % Gain) Ntio8nilal
A k2 kA
HAADULNUVDIIDHOUAIDD (Avg. % Buy and Hold) a2 1eagillaiimsdevienlsissoudn

A v Aa 1 A A a an
AR) (Buy and Hold) mmiﬂcl‘ﬂW’d@l’e‘)ul,muﬂﬂﬂ’mﬂi’é)mmnmnﬂuﬂ Money Flow Index Iﬂﬂ'ﬁﬁ

NATDULL VY Training/Trading Analysis
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7.2 AENATOVIUY Walk Forward Analysis

TumMsAREIITNATOULULY Walk Forward Analysis #3835 Money Flow Index 18

o 1 a A 9 A A dy @ [ d A 1
mwniimein ldnnnaseuununangalumsienenanning s Yusn umadovaelu 1
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Fnds Tasvduilmsnaaeveen lilfiaz 1 W50 nmivihwansuunuinlden 4 5wy fie
2556 - 2559 W SeVNeVND SET INDEX @225 Buy and Hold 1naev09) 2556 - 2559 1191
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13197 7.2 Llﬁﬂ\‘mﬁﬂ"li‘l/lﬂﬁf]‘ﬂﬂ"li“?f@ﬂl"lﬂﬂﬁﬂ‘lﬂi‘l/‘lﬂ A875 5 Money Flow Index (MFI) Tae75

NAga UL YUY Walk Forward Analysis

as
: -
Avg. % Avg. %
INDEX Gain Buy & Hold

~ 0 0 = (] b () o () - H ()
1 56 0.00% 30.53% =F  0.00% 40.59% 15.00% 100.00%
il 57 25 10 . 0.80% -11.93% % 0.80% -7.05% 436%  111.28%  100.00%
Large
58 4 20 ~ 5.07% 9.29% =F 5.07% 13.00% 587%  -61.02% 40.37%
1l 59 4 20 ~ -7.64% -6.55% =7  -7.64% -2.69% 3.28% -183.76%  -40.11%
1l 56 1 5 ~ 23.49% 30.53% =7 23.49% 67.75% 25.10%  -65.33% 69.78%
1l 57 1 5 L -9.41% -11.93% s -9.41% -13.28% 5.98% 29.13%  -38.05%
Mid
1 58 1 5 = -1170% 9.29% =7 -11.70% 23.01% 9.86% -150.83%  -65.64%
1l 59 2 20 =~ -7.18% -6.55% =7 -7.18% 4.42% 435% -262.40%  -36.08%
1l 56 1 5 s 48.65% 30.53% =F 48.65% 148.26% 48.65%  -67.18% 81.88%
1l 57 1 5 . -7.03% -11.93% . -7.03% -24.31% 7.39% 71.09%  -28.57%
Small
58 1 5 ~ -1.80% 9.29% =F -1.80% 28.91% 16.45% -106.23%  -12.25%
1l 59 1 5 =  -18.63% -6.55% =7 -18.63% -9.71% 510%  -91.90%  -75.12%
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- b ‘#a % Wt
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wannIne
Index
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1 USEN Judmud ne $10a ) scc 10.13%
2 511A15NANT INg 100 (WVTU) KBANK 9.40%
3 VTEN Uan@mna (risu . PTT 9.09%
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