4 o

HN krungsri wils@e sy IUdIMayUYoyad 1Aty Factsheet

Asset Management M b1

A member of (&) MUFG o o dl A
UitmndnmInddanisneanu nyen3 1A Vada td IUN 28 NHAINMYU 2568

L

a\ = = dw Vv
naanuilangaasuennvasiansni-gaamungu
NUIAINUTLARAINUNGN

KFAFIX-C
1 v
ﬂﬁzm‘nnm‘quﬂsﬂl / nqunmuu‘nu ' 5$ﬁuﬂ313~llaﬁlﬂ
o NOIUIIWATIANTHIY neausmATU Tenedlaliimsamulunesmusnou ,
moldvan.feny m[(1]2]3 n 516|788 gq

v H Y
o NOINUITINNANULVUTANMTENI Tuvazasemea 4 " w2
4 4 !ﬁﬂ\ﬂl'luﬂﬂ'ﬁﬂi’)‘l-ﬂl'ﬁﬂ'l

* NGUNBIU3IY : Mid Term General Bond v o o K -
aspuliusiinsSgua sazanasuitienyy laslinans

¢ '~
HIU‘]J]E]!!'@Zﬂaq‘nﬁﬂ]iﬁﬂﬂu non-investment grade /unrated 131D 20% U9 NAV
£
o thuaauludszmanazvseasdszma luasienswil uaz/mso RudinnSoasians

" a 4 . SN 3 o L= o -4
MeumiRudn fven Su509 SU01a Wisemsziumsnedu Tasmaiguia VBHANBINUIIN
§y3eMne d01TUMIRY Laz/M3 oA Suaanzidauneany 21 gaIAN 2559

] Y [ a v oo
. ﬂamumi}mamuiuwmaamummnamus’mmﬂqlﬁmﬁmmwmmymami Tu }J’H!‘%N(?I}‘If! A 21 ﬁqumu 2564

dadnlinudesas 100 ¥99 NAV oA ..
wegmsneRuiuwa e

F4 ! ]
« NOINUBNIIT Y0821 (Derivatives) tioiullsz AN mmmMI LI ms

T o
. . : . ; . 218NDINY Tisviuaerglnsams
13839 U (Efficient Portfolio Management) #159uDIMItTeanuANNITe (Hedging) g & s
Vv
VINMITNNU ) ﬁd%ﬂﬂ]ﬁﬂ@ﬂﬂ‘l—!ﬁ?ﬂ
' v q Y o = =57 . ~ a o o
. ﬂﬂﬁnu@ﬂﬂ?ﬁ‘lﬂWﬁﬂiwﬂ@UﬂWiQ\iﬂ'J”IﬂG]fumﬂ (Active management) g FIMN A5ANNA (30 THUNAY 2564)
g 4 1% { "9 "9 G ' v
« Hostuanumssnindasuanlaon livioonin¥esas 90 veayamiuanuly war. wahiv wikarinle (15 Haviey 2564)
atlszina >
W AN v
o = v ado v S e v A ATHBIN
HanmsA MUz I Iadeuvias 5 UUHnu (% aeil) e eme o
1. HAABUUNUIINGNTUBIAFTINUFUATI FUIA0Y
A
6.00% v e Woend 1y 10 1 vesamauaaaasanIHil lng
NOINU HA¥UBIA Peer avg o 0
FATIU (%): 50.00 LA
v
2. HAADLUNUTINGNTUDIATTIAT 1A T H N AN
AT 3.79% Mark-to-Market N8 UA AU LT DDV IRDONATIANS
3.27% T Gl 9
e ogluszan BBB+ au 11 019 1 - 37 vesamnuaaia
. (] A
AT1aIH Ing daaiu (%): 30.00 uay
% o Y A ° a 1
»00% 206 e 3. sa1menedurhnlszd 17 29kwmieenin s
1.23% 110 @AeYed 3 smsmardvalvg 1&un sums
0.91% a a o
o AFUNN 5UIAMINANT e wazsums Inowidiyd vas
oo 012% 0157 0.14% WAME dadIu (%): 10.00 LA
- 00 = tdy a v 7 =) o \
5564 2565 2566 2567 4. A118NT1ADAIES 19D THOR 1aarina daaiu (%)
. ; :10.00

- o 2 e B oo d & ms
= Tuilinoanuians samsauiunuszuaaaue fundadiaudeanilgiu . ¢ Y oa e ade A e ve ale
e EF A R PLRRGR I E A TR p Lo¥ UTENIAMS 1¥aeiia

aanarefSoueunamsa UiV IN0IN LTI

o A

AU

- myasulunesusanlilymsshntu

o Aa 2 a I
. wamsaniiuanuluedavesnoanuswi It
fagudutamamadutiuauluouan

msnIamaedIuNIIA: 185UMITUT099In CAC
IAOUALNBINY Morningstar Y Y Y Y (Toya a1 31 4.9, 2568)

o oA & v
HUITDYFIURVUIAY

P = A
@a\inuﬁ']ﬂ‘]iﬂﬁﬂy']lﬂiﬂ\?ﬂﬂ

YIMIANNTEIUTIINAGR

@ A ci' L1 .
1@ lumisdorriuniiuau www krungsriasset.com



KFAFIX-C

8o oo o o3l TYoyaiTaadin
AANIANHUINIHEDUHAUVVUNHYA (% $19) o
YTD 3 100U 6 1A 13 = Maximum Drawdown -1.68 %
A .
NINU 3.28 -0.53 1.30 3.57 Recovering Period 319U 3 IU
. dd"u
AYUYFIN 3.28 -0.19 1.35 3.46 .
R . FX Hedging 97.57 %
Anndalungafiedny 3.13 -0.26 1.30 3.8 o y ,
o AANAIUNNUHIYUNIAINY 0.80 M
ANUAUHIUNO I 0.91 1.17 0.99 0.89 R e
v =) .
ANUAUEIUAT T IR 0.78 0.95 0.82 0.76 1YINALVRINTINTHE 27 6 1hu 13
3+ 59+ 101« AWATAA Yield to Maturity 1.87
noINY 3.22 N/A N/A 2.33 * Yield to Maturity (YTM) 8a3Wanauumuanmiasnuluasiansnil
srmrln 278 N/A N/A 1.80 mumanaeniivh 185uase Tael Iddsudadiuniesiiotoaiy
) 4 . A4 ACLES a -
ﬂ"l!ﬂaﬂbluﬂ’éulaﬂ?ﬁu 2.67 N/A N/A N/A ﬂj']iilﬁﬂ\iﬂ1ﬂi‘3ﬂ§HlaﬂlﬂﬁfJ‘I:“]f\']ﬂ']fl]ﬂ;ﬂlWWa@]ﬂ'ﬂllﬂuﬂi\iﬁﬂa\i/ﬁi@
. wivdy 910 YTM lugilanaduomla
ANUAURIUNDINY 0.68 N/A N/A 0.79
U U :!gu Al
ANUAURIUAT TR 0.74 N/A N/A 0.96 v 1 wo da
e g daaaulszanningduiasni (% NAV)
3 Wﬂﬁﬂﬂllwuﬂﬂaﬂlqlﬂuwu\‘]ﬂﬂmlﬁﬂﬂﬂuNﬁ@]ﬂullwuﬂ'ﬂﬂ 24 a o -
Aunaslunguifeaumungy Mid Term General Bond asiaswiiieanlasussnusemaenyy 4270
E2N)
z “ Ruehn nieaT1EnsnimanIiumIty  24.66
MIBPIHUIYAINU MIVIYAHHHIIAINU Fludesn
Fwhmsae: oTwhmsvessinms Fwhmswneau: NoTuhnsvessinms ’
[ A J 1
RAMIMS: 08:30 . - 15:30 W, RAMIMS: 08:30 . - 15:30 W, ATIMNIMATEHIDRIANIIEINTEMA 15.02
msaenSasndiud: limrua msnenudum: Timnua Wnstinssnmsnralszmalne 14.90
¥ v v ' ¥ v Y
msvensadallvudm: Tidvua goanuviaadum: hifviva WU2e CIS AN TN - AS1E5 1 3.11
— v a \ A . . o o o )
szaznamssulumaneau: melu s Juims NENEaUDY 083

U o o =) %'I v
Hudanniinemsneau Tasnallegld 24
o A o o o o o o A HUaUOU -1.22
$uitu 2 Thmsiudann inhnemsnenu

w \
(T+2) M3dnassmsaaulucmaiszma (% NAV)
\l H |
MEIFTNHENNGANAVINNBINUIIN (% 791 YBI NAV) Qi L&
Mz gagalaiiuy HTEEN United Kingdom 5.28
MIAM3 1.6050 0.1605 United States 3.11
sumlFae 2.9425 0.2490 Hong Kong 2.55
' ! Ay -} United Arab Emirates (U.A.E. 1.87
MEIINHENNGANNVINGDBHHIY (% VoY aMFRUIE) nited Arab Emirates ( )
MBI N gagaliiiu 1939 msdaasimsanly
Vv v W
msve 13ithu 1.00 Loy HRRNAIIET 5 dDUAVLIN (% NAV)
o X D - NITNINNIAY 15.02
MISuYoAY 13ihu 1.00 liZenny
— - — e e sumsuralszmne lng 14.89
msdun/aeuniasaaniudn T3iAv 1.00 falilalvduasy
o - - o ay , Doha Bank 7.37
msdu/asurigamueen laitin 1.00 e lulaldunlaou
Qatar National Bank London branch 5.28
M3louriHIe 10 VIMAB 1,000 HHIE 10 VINAB 1,000 HUIY @ e .
yuv.nan anaaetuun 4.79
‘ﬁ?ﬂﬂ!ﬁ?;l —
- mﬁiﬁugﬁﬂmﬁqﬂd1alﬂuﬂ‘”@151ﬁiaumﬁgaﬁnﬁu mﬁﬁiﬁﬂmwww%mﬁﬁ‘u'lmﬁ'a NIVATIINTNNUMNIUAUANNUUY DD (%)

' o v aw o ' 2
- mﬂﬂamuamuiuwmﬂmnummﬂamuimmﬂ“lﬁ’miﬂﬂﬂmﬁﬂmu vigniamsez luennumsssudioy

o . - 4o X a 2y luilszme National  International
MIVANT MBITUHINMIVNIUAL/MITBTUFOAUNUITAIN U O U

Ao o a = ' = PR 3 a A o ' ]
- UiEndanmseninsaudsuulasmsssuiloniiGonauriuieltasandestunagniniealdeelu AAA 35.99
MIUINISIANS
P , . , 2 . n Do
- ininsamseneniu liFsnfumsssudiouns Touneamu Tastusgiugasiitiiveaiynians AA 12.96
A 26.36 21.18

BBB 0.79



KFAFIX-C

nindauiamu s sudunsn

Holding % NAV
RuEN15231511A15 Doha Bank 5.62
y g A v o g o o Y A =
AUQUeILTEM navl Anaaotwum 10 (UHIsY) ATIN 1/2568 4AT 2 4.05
Wustassguaduasuanudssu Tu thudszunm we. 2568 asad1 3.58
PIMCO GIS Income Fund 3.11
CD of Qatar National Bank London branch 3.09

Moty
Maximum Drawdown 1lo5idudramnanugegavesnasusinluszezna s Udeounds (i eRudsananeanunsaigslinsy s ) Tasannszdy NAV deviaei ILLAGLE
Taufaamgalusasi NAV deviel§ufanas M1 Maximum Drawdown fudoyafisnelinswdsanudesiionszananuonmsasmulunesusm
Recovering Period  5z0znnansilud iitedludoyalifasunsdeszeznadusnsnaqugagaandszeznaiilunduniiduguisudi1fzoznannummla
FX Hedging ulosiSudvosmsamuluaaidumadsamaiimsdostuanumissnnsasuanaldou
danaaunyuIsumsany mmﬂmmmsmaéuwwaﬂmwﬂ“luwa5mﬂmmu“lummm“lmnmmwm Tagsumnnyamia maﬁmaNwammmmmmsmwaﬂmwsnu
Ha3IMVRIAMMIVIEHSINNGveeneenusmIuTeuszezI 1 Tnsdaeyam NAV vesnesusnnasluseuszuzna@ertu neaqusmiiim portfolio tumover g
1Ja%ﬁam'i%famfmﬁ"n'n%”wej'ﬂaaﬂ'if”waaé’fﬁ”ﬂm'iﬂamuuaxv‘iﬂﬁ'ﬁﬁ'unumi%ﬂmmﬂﬁnﬁwﬂ'ﬁgq Sefeeivsaliouiouturamsduiivnuveneausumitolsziiv
mmﬂi’nﬂ'wmﬂﬁéi':amwﬁ”ﬂm”wﬁﬁ’aﬂén
Sharpe Ratio 8n31d3uszHIananeuunudIiMveanesus B sufioutuanudsninmsamy  TasfuIaeInHansznI98as IHaABUINLYBINBINUT MY
SasmanouINLAUTAINAIUIE (risk-free rate) 1W3suisusuAuTouULINATIIN (standard deviation) VBINBINUTIN A1 Sharpe Ratio dzioufesasmaneuunui
ﬂamu5auﬂas"lc—%'%’uLﬁu%mﬁaﬁmswﬁ’ummsémﬁﬂamunﬁum TanoanusmWATM Sharpe Ratio ganineunemuiiilszaninmlumaidmssamsamuiianh
ideann§Furaneunmuduiiiganneldsefunnudeaioaiy
Alpha wamauLmudamﬁummﬂmnuimgﬁ'auﬁamﬁﬂuﬁuﬁmﬁ%ﬂ"ﬂ (benchmark) TagA1 Alpha ﬁqq nINeda ﬂmnumu15na%’nwaﬂammu"lﬁ'qaﬂiwﬁ“vﬁ%iﬂ Fuilunann
Uszaniamvesdianmisnesnulunmssaidenvsemdamzidiamulundnnind ez ay
Beta  szduuazinumsn/deunasvessasmaneuunuveandnnindlunesamsamu  TaonBouifiouiusasimaasunawesnan Beta doondt 1 uaaah
14éfnm%”wfﬂuwagmmsaqnuﬁminJ';S'fmmJawaqé”mmamammuffasJmfmﬁLﬂ'ﬁ?;EJumJawaaé"m1waelauLmummnéwﬁﬂﬁwﬁmammﬂ Beta 110091 1 4@Aa31 vanning
iuwat‘fcﬂmimwuﬁmszﬂﬁauuﬂawmé”cﬂ'i1wamammu:umm'1msLﬂ?;aumJawmé”m'mammmumaaﬂdwﬁ’nw%’wgﬂlammﬂ
Tracking Error ammamammummﬂamuuﬂi Fnsnmluns@ounuusyiiasa Taown tracking error a1 wneanesnusmiilszaniamlumsadanane vl
Indifesiusaiiasa NOINUIIATA tracking error g4 ﬂwuamma@1ammuTﬂﬂmaamqmnﬂ%umﬂmﬂmu
Yield to Maturity @mmaﬂauLmuﬁ]1ﬂmim‘nu“lu@15mﬁwﬂﬂﬂamuﬂiumwuﬂma mmuammﬂﬂaﬂmfmﬂ‘v”lﬁ'ﬁ”u“luamﬂﬁﬁaaﬂmﬂmmﬁua ﬁuc-"l’uﬁﬂ I85ufn
mmﬂﬂamﬂuuamﬂﬂﬁmu Tﬂﬂ‘lmﬂ'emimammmumammmusamﬁmiwu furmnnsunassaand minves  Yield to Maturity mmmmﬁwuzmawmwﬂmwuu
NIsAINI 18299910 Yield to Maturity Smisomnasgnuihulefiduddetl Ssamnsmih W fiivuifsusasmaneuumusznhaneanuswasiaswimiu lonedenses
anmsniunsuimuaeguazdnsarnsamui Indineaiu1d
Uitnnannindianisneamu n3ens $1ia
fiog 898 B1AIMANTAN DS 11 1-2 Tarue $ 12 9 18 Tyl
DUMWAUTA L1IQUNT AU UTU NFUNWA 10330
Tnsfws 0-2657-5757 TNTe15 0-2657-5777

< J
A lard: www.krungsriasset.com





