Asset Management

- o A 4 o W
HN krungsri nilage sy INaINasYoYad ATy Factsheet

A member of (&) MUFG o o dl
u’%ﬁwﬁﬁnﬂ%’wéi‘fﬂmsnamu N39A3 1A YOUA U IUN 31 AAAN 2568

U Q
4
N Y U

naanuilangaasueanasansni-gasuaoi
WiagaIUIiaRaIUaiY

KFAFIX-1
1 v
ﬂﬁzm‘nnm‘quﬂsﬂl / nqunmuu‘nu ' 5$ﬁuﬂ313~llaﬁlﬂ
o NOIUIIWATIANTHIY neausmATU Tenedlaliimsamulunesmusnou ,
moldvan.feny m[(1]2]3 n 516178 a9

v H Y
o NOINUITINNANULVUTANMTENI Tuvazasemea 4 " w2
4 4 !ﬁﬂ\ﬂl'luﬂﬂ'lﬂﬂi’)‘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 o 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
. ﬂf‘N‘K]‘L!ﬁﬂi]ﬂuaﬂﬂuﬂluﬁuﬁﬂﬁﬂnuﬂlﬂﬂﬂEN‘K]”LJﬁ’Jilfﬂﬂqlﬁﬂﬁ"l]ﬂﬂﬁ‘l]ﬂﬂ‘ﬂi‘]ﬂ.l‘l/]"l]ﬂﬂﬁ Tu }J’H!‘%N(?I}H A 24 ‘W’é]ﬁ%ﬂmu 2565

dadnlinudesas 100 ¥99 NAV oA ..
wegmsneRuiuwa e

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

. . : . 4 . 1YNDINY Nimvuaeglnsams
13839 U (Efficient Portfolio Management) #159uDIMItTeanuANNITe (Hedging) g & s
Vv
VINNITENNU ) ﬁd%ﬂfﬂﬁﬂ@ﬂnuﬁﬂﬂ
3 ﬂamuajwﬁ”ﬂﬁ’mﬂiznaumiqeﬂiﬁ%ﬁ%ﬁ”ﬂ (Active management) w18 TN dsfinena (24 wqﬁ$ﬂ1ﬂu 2565)
« Hostuanumssnindasuanlaon livioonin¥esas 90 veayamiuanuly war. wdivn vl (24 nAdME 2565)
atlszina >
W AN v
o A v ado v v o (aa v a ABUYIN
HanmsA MUz I Iadeuvias 5 UUHnu (% aeil) e e o
1. Nﬁﬂ'E)']JLW]H?'HJqﬂ'ﬁﬂlﬂﬂﬂ‘ﬁuwu'ﬁﬂﬂiﬁﬁﬂWﬂﬂWq
6.00% v At Yeonuminy 10 1 vesamnauaaiaas a1 villne

dadIU (%): 50.00 LD
v
2. HAADLUNUTINGNTUDIATTIAT 1A T H N AN
AT 3-63% Mark-to-Market N8 UA AU LT DDV IRDONATIANS
3.27% T 2 14 S
ogluszav BBB+ 'l 01g 1 - 37 vesmnauaaia

2.85% i
asasvilng dadau (%): 30.00 uag

1.90% 3. Sasmeniodudndszd 13 2edulesnd s 31
2.00% 1.61% : . R Ty
1.23% VN 0aeved 3 smsmavduvunalug laun suins
L 0.82% 2 s v
0.60% NFUNN SUIANTNENT Ino tazsuIAs Inowdisd nas
WnAH daaIu (%): 10.00 uaz
0.00% v A o dy Yy a v A o 0
2565 2566 2567 4. A¥1i9nT1PNI81999 THOR Haarnat dadiu (%)

:10.00

o ¢ Y A o ade Ao o Yo afe
Jaqlszaannsonvenstiaia: UsEntanmsldawiinia
aanarefSoueunamsa UiV IN0IN LTI
o A

AU

- myasulunesusanlilymsshntu

v
v @

~a o ¥ o a ¥ 1o =2 & aa
* (11J1J‘V|ﬂﬂ\i‘}’!uﬂﬂﬂ\1 AN TAUUUINTUISLTAIGNLAIUN ﬂmi}umﬁuﬂﬂg‘wu

o Aa a aln Y
. wamsaniiuanuluedavesnoanuswi It
Fagududamamsauiinanlueman

msnIamaedIuNIIA: 185UMITUT099In CAC

o oA & v
HUITDYFIURVUIAY

P = A
@a\inuﬁ']ll‘ﬁﬂﬁﬂ}d']lﬂiﬂﬂllﬂ

YIMIANNTEIUTIINAGR

E
o L1 .
1@ lumisdorriuniiuau www krungsriasset.com



KFAFIX-I

8o oo o o3l TYoyaiTaadin
AANIANHUINIHEDUHAUVVUNHYA (% no1) >
YTD 3 100U 6 1A 13 = Maximum Drawdown -0.93 %
AL 2.90 -0.16 1.25 3.73 Recovering Period 0.00
. dd"u
AYUYFIN 3.02 0.08 1.26 3.64 .
.4 - FX Hedging 97.81 %
auadalunganfieanu 2.90 0.07 1.28 351 o g ,
o AT IUNNUIYUNITAINYU 0.84 1M
ANMAURIUNOINY 0.93 1.20 0.99 0.88 S S
v A [
ANMAURIUATHT TR 0.78 0.93 0.80 0.74 1YINALVRINTINTHE 27 6 shou 21 Fu
31+ 51+ 107 * AWATAA Yield to Maturity 1.89
NRINU N/A N/A N/A 3.08 * Yield to Maturity (YTM) 835 1Wafeuununnmsasmuluasiansuil
srmrln N/A N/A N/A 2.84 mumanaeniivh 185uase Tael Iddsudadiuniesiiotoaiy
) 5 . A4 ACLES a -
ﬁ'lmﬁﬂjuﬂ’émﬁﬂ’;ﬁ’u N/A N/A N/A N/A ﬂj']iilﬁﬂ\iﬂ1ﬂ@ﬂ§HlaﬂlﬂﬁfJ‘I:“]Nﬂ']ﬁ]‘V];ﬂlWWa@]ﬂ'ﬂllﬂuﬂi\iﬁﬂa\i/ﬁi@
. wivdy 910 YTM lugilanaduomla
ANUAUNIUND I N/A N/A N/A 0.68
U U :!gu Al
ANNAUNIUATHT IR N/A N/A N/A 0.74 w1 o da A
e - daaaulszanningduiasni (% NAV)
3 waﬁﬂmmuﬂnmqmuwmﬂﬂmaﬂuﬂuNﬁ@mmmuﬂaﬂ 24 a o -
Aunaslunguifeaumungy Mid Term General Bond asiaswiiieanlasustnusomaenyy  43.19
E2N)
z “ Ruehn neaniansnimaniumsuy 2244
MIBPIHUIYAINU MIVIYAHHHIIAINU Fludesn
Fwhmsae: oTwhmsvessinms Fwhmswneau: NoTuhnsvessinms ’
1IA1INS: 08:30 U, - 15:30 W, 1IA1INS: 08:30 U, - 15:30 W, wusassnmsuralszmang 1641
X ¥ & 3 To ::’ ; To g, - @ % \ -
msaenSasndiud: limrua msnenudum: Timnua ATMINATIHIORIANTIEHINSzmA 1423
v v v ' ¥ v Y
msvensedaliium: lismua goanuraevum: laifmuna N120 CIS AN TN - AT1a1TH 2.85
szaznaIMsTuRumanenu: m&f!u 5 UMM NN UEY 1.38
L v o A £y
Hudanniihnemsnenu laenaldela 24
NUTUDU -0.49

Fuidu 2 TwihmsrudannTwihnemsnenu

w \
(T+2) M3dnassmsaaulucmaiszma (% NAV)
\l H |
MBIINHNNZANAUINNBINUIIN (% Ad1 Y99 NAY) oy L
MBITHEN gagalaiiuy 139 United Kingdom 4.86
MIVAMSI 1.6050 0.3210 United States 2.85
sumlFae 2.9425 0.4134 Hong Kong 2.34
. ! Ay v X United Arab Emirates (U.A.E. 1.72
AEIINHSNNFENAUINADNUIY (% VoY BBV IE) ) )
AEIMTHEN gagalalifu GITRER msdnassmsaanuly
Vv v W
IR 100 ity HoaNA31a13 5 SUAVNSN (% NAV)
v & a . sumsuralszmelneg 16.40
MISuYoAY 1.00 liZenny
e - s NIENINMIANY 14.22
msdun/aeuniasaaniudn 1.00 liiienny
Y - ' B Doha Bank 6.83
mydulasurygamueen 1.00 TG ey
Qatar National Bank London branch 4.86
M3louriHIe 10 VIMAB 1,000 HHIE 10 VINAB 1,000 HUIY o e v
yuv.nan anaaetuun 438
Tﬁnﬂ!‘ﬁ?;l A
- mﬁiﬁugﬁﬂmﬁqﬂd1alﬂuﬂ‘”@151ﬁiaumﬁgaﬁnﬁu mﬁﬁiﬁﬂmwww%mﬁﬁ‘u'lmﬁ'a NIVATIINTNNUMNIUAUANNUUY DD (%)

' @ @ a v w ] < '
- mnneanuanu lumitvaanuesneanuumeldmitanmsferdu uiiniams G oaRumsssudion ) )
o . - 4o X a 2y luilszme National  International
MIVANT MBITUHINMIVNIUAL/MITBTUFOAUNUITAIN U O U

av o a a ey 2 = o = ' ' a '
- 3dnsamsveaudnslumseniulae liFennuasssuiiounsdundeumissamusznineiianioe AAA 37.02
y
R ae o
amumeldnesmuil Tnstuegiugasiiivuestiiniams
a o w a § 4 § = a 4 @ ' v
- UindanmseninsuudsuulasmsssudlosiGonAuri uileltasandestunagniviealdeelu AA 13.57
MIVINITIANT
A 25.41 19.54

Ao o ' 2 f 2 Vo an A v W
- ‘]JTHW\]ﬂmi’m%Elﬂlﬂ?ulli.lﬁElﬂm‘]JﬂTﬁiimﬁﬂijmijﬂuﬁujﬂaﬂﬂu Iﬂﬂﬁuagﬂuqaﬂwuﬂmammwmmﬁ
BBB 0.73



KFAFIX-I

nindauiamu s sudunsn

Holding % NAV
RuEN15231511A15 Doha Bank 521
y g A v o g o o Y A =
AUQUeILTEM navl Anaaotwum 10 (UHIsY) ATIN 1/2568 4AT 2 3.70
usliassyuaduasuaudgy lu Yeuszanm wa. 2568 A5IN1 3.64
Wustassmsuralsema lnesan 3/FRB364/68 3.26
AIRUAGIIAT (DM)24/182/68 3.22

- é’mnummin%ﬂﬂﬁmﬁiifﬂixﬁu%ﬁﬂmwﬂaﬂamu(Unit—Linked) mEJqﬂaa1{]uﬁ'lﬁ’iﬂﬂaﬂ@iﬂﬁuu’%ﬁwﬂs:ﬁu%ﬁﬁﬁﬁﬁm‘”ﬂmiﬁmuﬂ v‘?&ﬁma«%’aﬂiuﬁiﬁﬂizﬁu%mmwﬂaﬂamu
mﬂﬁﬂ’faf‘imuﬂuazﬁﬂﬁﬂ”ﬁﬁumn@iwVlﬂﬂmé’ﬁawLiaﬂamuﬂnﬁﬁ%ﬂmﬂﬁﬂwamummnomuﬁsﬁmaﬂ'mﬁm Aasuianlsanseazidealuendislszneumsnensusssy
PszuFianiuviieamulfidiledounsdaduleaimu

Moty

Maximum Drawdown 1o5idudnamnanugegavesnasusanluszezna s Udounds (mamzm%mmﬂamuﬂimmﬂuﬂiu 5 7)) Tasaninazdt NAV aomiaefigagaga
Taufaamgalusasi NAV deviael§ufanas M Maximum Drawdown fudoyafisnelinswdsanudesiionszananunnmsasmulunesusm
Recovering Period 520z msilud itedludoyalifasunsudeszeznadusnsnaqugagaandszeznaiiflunduniiduguisudi 1 zoznannummla
FX Hedging ulosiSudvosmsamuluaaidumadsamaiimsdestuanumissnnsasuanaldon

danaaunyuIsumsany mmnmmmmamwwaﬂmwa“luwamﬂmmu“lummaﬂ@mmmwm Tagsumnnyamia 1ﬂ’Jﬁ“’ﬂ’JNWai’nﬂllelﬁmﬂﬁ“]fﬂﬂﬁﬂﬂiWUﬂ'ﬂ
was’nmamammimwanmwammnamusm“luaamwawnm 1 Tsdaeyam NAV vesnesusnadsluseuszozna@entu neaqusmiiim portfolio tumover g
‘uwmm'icnamwan'wiwauaaﬂﬁwmmﬂmiﬂamuua m“lwmuwumwamwwanmwsmm Sefesivsaliouiouturamsdiivnuveneausmitolsziiv
mmﬂmmmmmic]famwaﬂmwamﬂan

Sharpe Ratio 8n31d3uszHIananeuunudIiNveInesus B sufioutuanudsninmsamu  TasfuIaeInHansznI98as IHaABINLYBINBINUT MY
SasmanouINLAUTAINAIUIE (risk-free rate) 1W3suisusuAuTouULINATIIN (standard deviation) VBINBINUTIN A1 Sharpe Ratio dzioufesasmaneuunui
ﬂamu5auﬂas"lc—%'%’uLﬁu%mﬁaﬁmswﬁ’ummsémﬁﬂamunﬁum TaunoanusmWATM Sharpe Ratio ganinefunomuiiilszaninmlumaidmssamsamuiiand
ideann§Furaneunmuduiiiganneldsefuanudeaioaiy

Alpha wamauLmudamﬁummﬂmnuimgﬁ'auﬁamﬁﬂuﬁuﬁmﬁ%ﬂ"ﬂ (benchmark) TagA1 Alpha ﬁqq nINeda ﬂmnumu15na%’nwaﬂammu"lﬁ'qaﬂiwﬁ“vﬁ%iﬂ Fuilunann
Uszaniamvesdianmsnesnulunsaaidenviemdamzidiamulundnnind ldedruminzay

Beta  szduuazienumsn/deunasessasmaneuunuveandnninglunesamsamu IaonBouifiouiusasimaasunawesnan Beta doondt 1 uaaah
14éfnm%”wfﬂuwagmmsaqnuﬁminJ';S'fmmJawaqé”mmamammuffasJmfmﬁLﬂ'ﬁ?;EJumJawaaé"m1waelauLmummnéwﬁﬂﬁwﬁmammﬂ Beta 110091 1 4@Aa31 vanning
Tuneamsamuiinsn/dsuuaessasmaneuununnnimswdeunasvessaswaneuunuvesnguudnnsndveanata

Tracking Error ii”mi1wamammusuENﬂamuﬁﬂiz8%%ﬂ1W“lumn?1&JuLmu@T¢nﬂ‘§'fﬂ Taonn tracking error @1 ManuAenosnusmilszAnsamlumsadumaneuumuli
IndRuafudaiiain AOIUIMWATAT tracking error g azfisasmaneuimu Taemasienndaiaiauni

Yield to Maturity é“mmaﬂammumﬂmiamu“lummﬁwﬁiﬂﬂﬁmuﬂiuﬁmuﬂmq &"Nﬁmammﬂﬂamﬁﬂﬁ%x”lﬁ'ﬁ”u“luamﬂﬁﬁaaﬂmqm51ﬁ1ittaxg3uﬁ’uﬁﬂ:"lﬁ'§uﬁu
ﬁmﬁﬂamﬂuuaﬂ'wﬂmﬁu Tﬂﬂﬁl%'ﬁ"ﬂé”ﬁimaﬂﬂmmummﬂmwusamﬁmiwﬁ fmanAuaesia minues  Yield to Maturity summmﬁwﬁuda”@ﬁﬁﬂmwuﬁ

MIAINY 1At Yield to Maturity fvihemasguiiunlediduddet] Seaunsaih lilfufouiousasmanouunuse mwnm‘nuswmmﬁwumuiﬂmﬂaamm

@mmiwui}uﬂiumwuwmmmmmymuﬂﬁamumclﬂamﬂmu"lﬂ
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





