Asset Management

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

A member of (®) MUFG Y ') q' v d
u’%ﬁwﬁﬁnﬂ%’wéi‘fﬂmsnamu N39A3 1A VBYA AU IUN 27 NUMWUT 2569

4
N Y U

paanuilangaasueanvasansni-gasuaaiu
WiagaIUIiaRaIUaiY

KFAFIX-I
UsziannesnusIn / ngunenus I | I T
« NOANUIMATIAIHIY noausmniuTnnedlaldimsamulunemuswsumelduas. .
o o M| 12 3“5 6|7|8]| g9
o NOINUIWRAIUUVDTANWFEIN Tuazalszmea y ,
« NGUABINUIIY : Mid Term General Bond Foahunarsreudhem

amuluiusinsSgua vazanasnienyy Jaglinsias

d
HIS]U]EI!!E]%ﬂaSJTIﬁﬂ1§aQHH ‘e
non-investment grade /unrated Tlaidu 20% w09 NAV

9 A 1 dy A a A ~ '
Luuadnu“luﬂizmmmz/mamﬂﬂizmﬁ Tuasiesnil Uag/Y90 Rurhnrseas1asieum
a § 1% Y 1Y 2 o 1A o v a a
Rurhn Neen SuTee SUB1Ia MisemilszAumMs ey Iﬂﬂﬂ']ﬂij'ﬂ']ﬁ 333T11ND

v
A0IUMIRY 1aL/M30NAENTY YayanaNuI I
« nesnueIzasnulumitsanuuesnesusmmeldnssamsvestidniams ludadin  Syaanzidounoany 21 gAY 2559
Q
ra Y v
lirAufevaz 100 Vo4 NAV Bl class 24 ngAmE 2565

NDINUD NIV F AN HDU18E294 1 (Derivatives) toiinlseanTnmmMILing

M589NU (Efficient Portfolio Management) 49574843 11p9nunuided (Hedging)a1n

MIaInNuU 918NDINY Titviuaeiglnsams
v Q Q

noauijan s IdnalsznoumsganAsTiaia (Active management)
« Tostuanu@esnindasmanlaou lifesnidesas 90 vesyamRuasnuluaalszme

wememsneRuifuwa  hidwe

HIANINBINUIIN
o A v ady v v A (aa " A e 53N I3AneNa (24 WYAINEBY 2565)

HansA MUz I Iadeuvias 5 UUHnu (% aeil) . q

.. WINm ﬂuﬁuflﬁ] (24 ‘Wqﬂﬂﬂ]ﬂu 2565)

NOINU HAYUYIN Peer avg v A
AT HYIN
1. HAADUUNUTINGNTUDIATUNUFIATT TV a0
A
4.00% 3.63% 3% Weendumny 103 vesauauaanaI @I Hil ng
3.27% 3.41% SR Sadu (%)
. AAAIU (%): 50.00 LAY
2.85% - o - 2
2. HAADUUNUITINGNTVDIAYUAT 1T HUMIADNSU
2.00% 190 e Mark-to-Market RO UAUANWULFONOVDINDONATIENS
1.23% lusea o Tl -39
. o¢luszay BBB+ i 11l 019 1 - 31 vesmnauaaia
o S o
e . asrensnilng daaiu (%): 30.00 uay
@ 4:9‘ a o = a 9 1 9
0.00% 3. ons1aendourhnysed 1Y 2eluidesndt 5 d1u
{ A ' '
2565 2566 2567 2568 VN maeved 3 sumsmaivdvualug) laun suins
a a 4 @
= Tuilinoanuians samsauiunuszuaaaue fundadiaudeanilgiu ﬂgqmzw ﬁu?miﬂﬁﬂﬂﬂﬂ uazsIAT Ingmaied nds
WMl daaIu (%): 10.00 Luag
SSTEY! 4 <4 if o, Aoil . o o o
HaMIANUHNIUEB UK AUV VUNHYA (% Ad1) 4. A%UDNTIAONIEO 19D THOR HAMNME daaIu (%)
YTD 3 1fou 6 1AOY 13+ :10.00
1% J yawdd’lw a v W Qlwddyw
BN 0.25 150 L0.05 3.04 Jagszasansoneeariaia: UsEnIams lsawstisia
d - : * : U A tﬂl = o a
- 035 076 057 348 mﬂznmauﬁiﬂumsmwamimmmmmmnmnuim
aundalunginfedn 0.34 0.68 0.45 3.17 ALZGIY
ANUAUANIUNDINY 1.11 0.96 1.08 0.95 ’ mmmuluﬂmnuizﬂuhmivhmdua e
o o e - wamssuiuaulusdnvesnoanuini lailu
ANUAUNIUATHT IR 1.12 0.95 0.95 0.85 P o 1 ;
T o T FeugudIRamsaniuan e uing
37 59« 107 * AWAIANT T
M ImaeAIUNIIA: 195UMITU50991n CAC
NOINH 3.03 N/A N/A 3.00 )
o ado IBUAVNBINY Morningstar (Yoya & 30 1. 2569)
ATHTIN 2.87 N/A N/A 2.87 : gstar e kk Y a g —
. d gl misdeFrunliufy
auadelunginfedni 2.71 N/A N/A N/A
ANMAURIUNOINY 0.71 N/A N/A 0.70
ANNAHAIUATHTIA 0.75 N/A N/A 0.76

9 = 4 A
HOINUFAINTOANYIUATOIND

* waneuununliogiunililzurasiunaneuunusedl s s udn Adeq

aundslunguiRedIn i uNgu Mid Term General Bond a2 Y _
1@ lumiaFerriunifudy www.krungsriasset.com



KFAFIX-I

¥ Y a aa
A v =) v
MIBOHUIWAINY MINAUKHIBAINY e e Nk
Fwihms¥e: noTuimsvessinms Fwihmsvieau: nauimsvessinms Maximum Drawdown -1.02 %
BaiMS: 08:30 . - 15:30 w. PaiMS: 08:30 . - 15:30 w. Recovering Period 0.00
msvensausniudm: hifvua msneautudm: hinvua .
PR , .z , FX Hedging 99.35 %
msvenseiallvum: lismua goanurdevum: Tt mua o - '
o 20 A o . ANINAIUHYUIIUNTAINU 0.70 tM
szeznmMITuRumvean: mely s Tuihms , 3
o o v o A o v 2] a ?J A L
WudannTuihsemsvnenu Taenllela 21¢INAYVDINTIATHY 21 8 19U 7 U
v a £ o LYY £ o A
Fuidw 2 Rhmasdudannuwhmemsvieis v 0 Matarity 160
(T+2)

* Yield to Maturity (YTM) 8a51nanouunuainmiaanuluanasuil
, n da ' a fMuanneendish 1450934 Tael 1dSudadunsesiiotosiu
MEITNHIUNLYNINUVIINNBINUIIN (% ae1l voq NAYV) ANWFsIINsaswanldsude1syh i nane U aAaYrse

1 1 g 1 1 4 o ) 43! S g
msssuiioune Itz danansznuaedasu iesanegihlikaneuunuainmsasnuanag  HHIM 0 YTM Tugilanaiduymla

ot é’amumsm’mﬁaunﬂﬂ%dauﬁﬂﬁu%amu o o im A
mmuﬂszmnmwaau‘namu (% NAYV)

MBIINHEN gagalahu HTREN 2 o
o Gﬁ"Ifﬁi‘l’iUWﬂﬂﬂIﬂﬂﬂi‘Hﬂ‘Vﬁ@ﬂTﬂmﬂ%u 46.55
N3NNI 1.6050 0.3210 - u 21 . -
f‘i1m)1.|gmuuﬁﬁj'aﬁuagumwww‘%e%’u%ﬁu !iuﬁhﬂ UIDATITNITUUNTDIVUNITNU 24.11
g Y
HHILAINHYDINBINUIIN (trailer fee): 3] ihugoen
i'JNf’iﬂ%‘ﬁ"IEl 2.9425 0.4095 Wu‘ﬁ‘Uﬂi'ﬂﬁu1ﬂ1ﬂlﬂ\3ﬂ§§il°ﬂﬁllﬂﬂ 15.91
@ A J 1
S ANAINATIUIODIANTIZTHINYIzImA 11,72
?imammuufiﬁ'ﬁﬁuﬁuumﬁmmﬁ%‘?n%ﬁumﬁﬂawu (trailer fee) ﬁJudauwﬁwmfhﬁiimﬁﬂumﬁﬂmi 118 CIS a19152me - ﬁﬁ?ﬁﬁ‘ﬁ‘ﬁ 334
ﬂ‘lﬁiﬁu!uﬂﬂﬂﬁﬂﬂ!ﬂ‘l.l"lnﬂﬂﬂf?)?ﬁ«nﬂ (% ﬁll'f)\‘lllﬁﬂ'lclfﬂslﬂﬂ) wamm an nSweAUdY 3.34
2 ¥
!5ﬂﬂlﬂﬂﬂTﬁﬁiﬂJLuﬂﬂﬂ@qﬂuiﬂﬂﬁi\ﬂﬂﬂﬂ5\1!1]'ﬂ‘1/”5"IfJﬂ15"]1@"’lﬂﬂﬁiﬂﬁﬂ!ﬂﬁﬂu'ﬂuﬂﬂﬁﬂﬂu ‘Vi“ﬁﬁugu -4.96
ﬂﬁiiﬁuluﬂu ’gﬂqﬂ‘lumu !ﬂU‘i]iQ o .
- g fn‘ii]ﬂﬁ‘iiﬂ1§i‘|\‘l‘ﬂ1ﬂuﬂﬁﬂi$!‘ﬂﬂ (% NAYV)
msvne 1.00 liiseniny E
o X a o g Qatar 12.48
NITUBDIAYU 1.00 "lllﬁflﬂ!ﬂu
T m > o United States 3.34
ﬂ'liﬁﬂ!‘l.]ﬁﬂ‘l-!ﬁu?ﬂﬁ@‘ﬂu!‘lﬂ 1.00 llllljﬂﬂ!ﬂ'ﬂ
o , . United Kingdom 2.33
miamﬂaﬂuﬂuwmnuﬂﬂﬂ 1.00 llﬂJLiElﬂ!ﬂ‘U
- Hong Kong 1.56
ﬂ1ii®‘]«!1’iu'«lﬂ 10 UINaD 1,000 WY 10 UINad 1,000 Y .
Singapore 1.05
HEITe
- ﬂ'nﬁﬁmﬂUnﬁaﬂémﬂuﬁmwﬁiam1§gaﬂ'nﬁu migsnummzrionBoulauda ﬂ]ﬁ%ﬂﬁ‘jjﬂ]ja\‘jﬂ‘iﬂu
Q

' 13 @ a o w ] < '
- mnneauasnu lumizsasnuusneanusumeldmsiamsifedtu ussndamsee liFeninumsssuiion

HaNN31a13 5 SUAUNIN (% NAV)

' o & ' 3
N13IANTT mﬁsﬁmﬁﬂumimmmz/w?aiu%ﬁuwmﬂamum%u

- v3Ensamsveaarudnilumsenulae lidenifuasssudoumsdundeumizsamuszniriamie sasuHalszmalng 1591
v & E aa Ao o
ainumﬂiﬂﬂmﬁguu Tﬂﬂm::mgﬂmafjwuwajmzlrwﬂ:i L - L A5ENTMATASY 172
- Uitmsamserninsannfasulasmsssuilenniemnuss aie Tideandesiunagnivsomldiieln
MIVIMITAMS Doha Bank 8.11
- Umiamsenendu liFeniussssuniieunts Teuniiisamu Tﬂﬂéﬁuagﬁuqaaﬁﬁwmﬁﬁw%’ﬂmi yuv.san frnaas iyt 530
v da q' YY) q
NINGAUNAINH S dUADIIN Commercial Bank 4.37
Holdin % NAV @ v < 1A A
R J ’ NIVATTINTTAINUATNOIUAVA NN U DDO (%)
Nuﬁhﬂ‘ﬂigﬂ']‘ﬁu']ﬂ'lﬁ Doha Bank 6.18
- o o o~ Py ¥ 4 lutlszimne  National  International
HUNUBIVIEN nail anaaedwun 9109 (U¥ITU) ANN 1/2568 gan 2 4.48
S Vo La g > AAA 37.45
NUTUATIFUIATAUTITUANNYIU Gl‘L! SN IERA VAL W.A. 2568 ANNI 4.02
RUANFUIATINY.5.9ToT 3.53 15.26
PIMCO GIS Income Fund 3.34 A 26.85 17.42

BBB 1.30



KFAFIX-I

- éamummmi??ﬂﬂimﬁﬁﬂizﬁu‘%ﬁﬂmuwﬁaﬂamu(Unit—Linked) mmﬂ'e)muﬁﬂmﬂaﬁﬂdaﬁuu‘%ﬁmﬂﬁ:ﬁu%‘imﬁﬁﬁ’mﬁ@miﬁmuﬂ ﬁaﬁﬂwﬁ@anmﬁiﬁﬂi:ﬁu‘%ﬂmuwﬂaﬂamu
mﬂﬁsﬁ'aﬁmumm:ﬁ“ﬁﬂﬁﬂﬁﬁxmmﬁin”lﬂmﬂé’ﬁawLiaﬂmi@uﬂnﬁﬁ%ﬁmﬂwﬂaaamummﬂamuﬁlﬁmadmﬁm famuiannsdnunoazidealuenaislszneumsnensusssy
Usziudianumissamuliidhlineuntsdaduleamu

ety

Maximum Drawdown 1o5idudravanugegavesnasusanluszezina s Udeunds (ieRudsadaneaunsdiigslinsy s ) TaeTannszdy NAV Aomiaeiigagaga
Taudaamigalurei NAV devitelfudnans M Maximum Drawdown udoyafisrelinsindsanuideaiionszaanuonmsasmulunesusm
Recovering Period 5:ﬂmmmi§\|uﬁ'sLﬁmﬂu%’ayaiﬁ'é’aav;nu‘nimﬁas:ﬂmaw‘i%uwimimm‘nuqaq;ﬂﬂuﬁaszﬂmmﬁﬁunﬁum‘ﬁGunuﬁuﬁ’ui%’swmmmmﬁﬂﬂ
FX Hedging iodiSusivesnsasuluanaiiumalszmanimsdostuniudosnnsasuanddon

@K UIBUMIAINY mmém'eNnﬁ%ﬂﬁmwﬁﬂﬁwfﬂuwai'mﬂmnu“lwﬁmuaﬂﬂaﬁmamwﬁa Tﬂﬂﬁmammﬂyamﬁm?miﬁzwu'Nwa5uumaqyaﬁ1ﬂ1i§awﬁﬂw§wﬁﬁu
HasMVRIAMMINEHSINSNEveeneanuImluseuTzEzI 1 Tn1daeyam NAV vesnesusnanluseuszezna@eItu nesqusmiiiim portfolio tumover g
ﬁQ%ﬁami%ﬂmﬂwé’nw%"wzfﬂaﬂﬂ%wmé%ﬁmiﬂamuuazv‘iﬂﬁ'ﬁﬁunumsaﬁamawﬁﬂm%’wéﬁqa Tedosfinsanfoufoudumamsduivnuresnomusmiolssiiu
mm?juﬂ'wmmi%ﬂmwwﬁﬂw%wﬁﬁaﬂdn

Sharpe Ratio 8A310IUsZH I INARBLINUEIANVEINeus ITouToutuaAuEs I InMIamy TAsfuIuINHaA15E 1 198ATINARDLINUYEINOIN I WY
SasmanouINUi AINAIMUIASY (isk-free rate) N ouifousuanileaumasg (standard deviation) ¥84NBNUIIM A1 Sharpe Ratio dzfoudssasmanounui
namui:mmﬁ'lﬁ'%’uLﬁwﬁmﬁaﬂsmmf‘fumm(émﬁnamuimi“um Taonoanus WA Sharpe Ratio ganingfunosmuiifilszaninmlumaidmssamsamuiiand
iesnn IS unanounmudituiiganhineldszduanudeuioriu

Alpha waﬂmJLmuﬁ'umﬁummﬂamuiumﬁ'mﬁamﬁﬂuﬁuﬁﬂfﬁ%ﬂ (benchmark) TAgA1 Alpha figa Wi ﬂamuﬁnmmﬁ%’nwamammu“lﬁ'qaﬂiwﬁﬂfﬁ'%ﬁ”ﬂ uilunann
Uszaninmvesdianmsnesulunmsaaidenvsemsamzidiamulundnnind ez ay

Beta szdunazfirmunanasulasossannanoumuveandnnindluwesamsamu Taseufsudusanman/dounlomwesnaa Beta foond 1 uaash
'ﬁa"ﬂmi"wfﬂuwa‘?ﬂmiaqnuﬁminJ?;ﬂumJawmé”mmaﬂammuﬁf@m’htmnJ?%ﬂuuﬂawaa’ej"mwwammJLmuﬂumﬂﬁjwﬁﬂﬁwﬁmmmmﬂ Beta 110N 1 @A Hanning
“lu‘wai'mmiamuﬁﬂmﬂ%"auuﬂawmé”m5mammmummdwmsLﬂ%}"ﬂumJawmé"mmamuumummﬂdwﬁnﬁw‘fmammﬂ

Tracking Error ammammmummﬂawunﬂi Fnamluns@ouuudyiiiia Tasmn tracking error A1 mnedsnosumiilszAniamlumsadananounnu i
IndRuerudaiizs NOMUIWATA tracking error g muammamammuiﬂamawnmnﬂmum&]mﬂmu

Yield to Maturity a@mwammJLmuamﬂ1'5amu“lum:imﬁwuiﬂﬂamumumwuﬂma mmmmmnﬂammm 185vluewnnnasaoigas1asiaz Guﬁ'uﬁﬂ 185vAu
mmﬂﬂamﬂunamﬂﬂﬂuu Tﬂaimﬂammammmummﬂamuammmﬁwu Auannaunaosani minues  Yield to Maturity mmmwmiwmmawmmﬂamuu

MU 1AM Yield to Maturity TvithonasgnuiiunediSudaed Ssannsoi i duf sudousaswanouumuse mNﬂmwusamﬁmswumuiﬂmﬂaaﬂsm

Wﬂﬁﬁ“Viu%]uﬂiﬂﬂWWuﬂmeLLa”llﬁﬂ}JtuwﬂﬁfN‘l/]u‘VlGlﬂmﬂENﬂuulﬂ
UituannInddanisneanu n3en’ S1ia
fiag 898 OIAPIMANTAN DS 11 1-2 True 5 12 9 18 Tyl
DUUWAUTA 1IIQUNT! A NUTU NFANWA 10330
Tnsfil 0-2657-5757 TNTA5 0-2657-5777

< J .
L’J‘le"lﬁﬂ: www.krungsriasset.com





