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Machine Learning Model Summary (Process lil)

EREERDZEE PR — T4 VA DERBILEITVET . T

[FEHD:ERTOERO—ERA T,

1 UOB st

Data Collection of Input UOBAM Machine UOBAM Optimisation
Factors Learning Model Model

Company Attributes Factors
(e.g. Country, Sector etc.)

Fundamental Metrics Learning Model

7/~ (e.g. PE, PBetc.)

Technical Indicators
(e.g. MACD, RSl etc.)

Estimates
(e.g. Ratio Estimates etc.)

0:‘ Macro-economics Factors
lo%? (c.g. GDP. CPl etc.)

ESG Factors
(e.g. ESG Score, ESG Pillar
Score etc.)

« Prediction values are generated
for every security by feeding the
factors into UOBAM Machine

« Higher prediction value means a
higher chance of security
outperforming in next quarter

« Securities with prediction value
generated by the machine
learning model will be passed to
UOBAM optimisation model 4. Other mandate specified

Optimisation model will shortlist
securities for Process IV
according to the following
constraints:

1. High total prediction value
of the shortlisted securities

2. Controls on deviation from
benchmark’s country and
sector allocation

3. Controls on Portfolio
turnover

constraints
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