krungsri

WA

A member of (§) MUFG, a global financial
a v [y v do o w
VIHNHANNINYIANTINOINU ﬂ?\‘]ﬂ% 1NN

v
TO95UNDINUTTOUTITN

group

v A dq’ v Y o
ﬁmaawmamagﬂmayamﬂty Factsheet

Voa o TuN 30 NEHNIAN 2568

L

ﬂi’)ﬂ‘ﬂu!ﬂﬂﬂ?ﬂﬂﬁ!!ﬂﬂ‘n‘lﬁlﬂﬁ1ﬁ’1§ﬂulW§)ﬂ1§!ﬁﬂ¢l‘UW

ﬂi”!ﬂﬂﬂf’)\‘l‘ﬂu‘iﬂu / ﬂﬁNﬂf’N‘ﬂ‘H‘i?N

. ﬂﬂQﬂUE’JﬂJﬁ‘ﬁﬁWEWW ﬂi’)\?‘l’l‘l!i’JiJLW@ﬂWilﬁﬁJ\i"D’W/ ﬂ@ﬂﬂui?ﬂ’ﬂiluiﬂﬂ”lﬂlﬂﬂ‘l’ﬁﬂ
ﬂ']iaQWHGlUﬂENVIHTHJfJUfﬂﬂGlﬁUaﬂ NINU

. ﬂ’t’N‘VI“L!ﬁ’Jll‘1/'Iaﬁ‘VluLL'iJ‘]Jllﬂ'J'liJLﬁEJ\iﬂﬂclulLﬁuﬁ'N‘ljﬁ AN U f

. ﬂquﬂamusm : Mid Term General Bond

ulgingaznagNEn1Ta N

o nhuasuluilszmanaymiealszma Tuasiansnil uaznite Surniiensians
Fovhiturhn fieen $uses fueria wiealsziumssieiu Tavniassina
§gaemnY daniumstu waz/AMsen ANy

o noaueIIzasulumitsauveInInuIWMeldmsTamsveusEnsams lu
daduliinudesas 100 Y99 NAV

. ﬂmnumi}%L%ﬁﬁmny%amad’;wﬁﬁ (Derivatives) ierituszAns LI
13049 U (Efficient Portfolio Management) G'T'mfmﬁﬂmiﬂmﬁumwmém (Hedging)
ANMTAINY

. ﬂmnqum“ﬂﬁ'waﬂﬁznaumigmiﬁﬁvﬁ%ﬁﬂ (Active management)

« flossunnuidssnndasmanulaou lifesnhiosas 90 vosyasiiuasmuly
atlszima

U

pamsauiuOUazAY T Iadounas s Yil{iu (% aoil)

6.00% o oo
NOINU HAYUBIA

4.00% 3.66% 3.64%

2.85%

)
=
[S)
X

1.74%

2.00% ® 157% 1.61%

1.60%

1.03%  1.06%

0.67%
0.46%

2564

9,
0.32% 0.48%
0.14%

0.00%

2563 2565 2567

Y

o o o A ¥ 1o do ¥ 2Ry aa
* Gluﬂmm‘v!mﬂm NN TAUUUINUISUTAIAAIUN ﬂmﬂumﬁuﬂﬂgwu

KFAFIXRMF

STAUANNAES

ﬁ1123n5678ga

d‘ 1 k4 \;
raathunaaneudngm

amuliiusiinsSgua vazasiansrienyu laslinsians

non-investment grade /unrated Taitdu 20% Vo9 NAV

Y

VoYANDINUIIN
TuaanziDaunaanu
wguemsneiduiiuwa

21gNBINU

HIAMINDINUIIN

23 WADMEY 2561
Ty
Taiae

Titwuaerglnsams

e 53 I3dnena (30 FHNAN 2564)

wa. witiv vHale (1 ganw 2564)

dngu
FHYIN

v
Ao

artirinvesneanuiuilsznoudae

(1) drtiusiassguranigiesnit 101l vesauny
mmﬂmmﬁwu"lm dadIu 50% uag

(2) STIATINTHIENIAIONFU Mark-to-Market HESUA
mmuwaaammz«jaaﬂmwmiaq“luimu BBB+ a1l

S o U
01g1-3 1l dadau 30% uaz

(3) Sasnenioiushnszé 1 7 maedszanyana
FITUATNAY 1 SN YDIFUIAITNFINN, FUIANT
adang Ine, uazsunas Inewdiss dadiu 10% uaz
(4) Fiisnsnoniiud 1989 THOR ndsinas dadu

10%

o J yawda”w A v o yvdd”w
Jngszasanmygndariiyia: Usindanmsleastiaia
aenarionfiouiieunamsa uiunuueINe U I

o A
AU

- msaauluneanus bilsmsdnEu

o A 2 ay v g
. Wamimmmmﬁluaﬂmmﬂamumuﬂmﬂu

Fgududamamsanivauluouan

mahiwseduniie: 145umsfusesnin CAC

5@151!5‘1Jﬂ601qu Morningstar * ** *

v = A A
A9 UAI0ANYUATBAND
1USMITANUTHAIUANINAGD

blakl o o & v 3
A IUHUITDYFIURVULAY

(Voua ™ 30 111.9. 2568)

v
a

W’JHQUUW]M

www .krungsriasset.com



KFAFIXRMF

oA Y % T
wamm1mmmﬂauﬁmzmuﬂnmgﬂ (% ﬂf’)‘lJ)

YTD 3 1AoU 6 1AM 19+
NBINU 1.99 1.33 2.28 4.88
Fuilia 2.06 1.41 2.25 4.68
Anndelunguieai 1.82 1.20 1.96 3.79
ANUAUNIUNDINY 0.81 0.83 0.79 0.71
AT SA 0.74 0.82 0.71 0.62
31+ 5%+ 107 Fusdass
NBINU 2.88 2.01 N/A 245
Fuilia 3.12 1.92 N/A 2.48
sundelundafening 2.42 1.65 N/A N/A
ANUAUNIUNDINY 0.67 0.73 N/A 1.02
AT SR 0.90 0.94 N/A 1.01
* panouunuiiogiunidzuanuilunaneuumuded
AndelunguiReatuamngy Mid Term General Bond
A ' A v
msma‘gmaﬂamu MIVIYAHHHIIAINU

Fwhmsae: oTwhmsvessinms Fwhmswneau: NoTuhnsvessinms

DAINS: 08:30 . - 15:30 U, AINS: 08:30 . - 15:30 U,

A8 8 8 na 2.8 & nae
M3FOAIINUUA: 500 N gagalaiifu mynenuvud: lid
500,000 YM gaanaviaevue: 1aidl
szazaIMIsuRumngny: melu s Jurims

o @ o o A ) P
YudannTwinemsuenu laen ldeld

IR AT Vo
msvenSadalUvum: 500 vn gagalaiu

500,000 LN
FuiRu 2 SwihmsiudannTuhnemsneanu
(T+2)
MBISMHINNBANAVINNBINUIIN (% Ad1 YB3 NAV)
ABITUEN gagalaiiuy U939
MIANS 1.6050 0.3210
sawmlfone 2.9425 0.4160

=

Y ~ ~ < YA v v A
MBITNUHSNNIGNIN VI NN DD T UIY (% ﬂ]@ﬁ%q{ﬁﬂﬁli@ﬂﬂtl)

Al = Ta < a
MEBITUHE gagalaihu VD3
1A <

M3y 1.00 TGy

o X A s g
M35urenu 1.00 liGamny
msdudsumiasasedn 1.00 lisemio

[y a v 1 <
msdunlaeunisamuesn 1.00 TG emiy

' . , <
Mm3louniig 10 U1NAD 1,000 HUIY lliJLdiEJﬂ!ﬂU

HNYLHe

mssaufiousanadusaniiswmiyasuiy migsfunmeniomisulaud
winneauasulumizsamuvenesuswmeldnssams@ertu viinsamse: lifonfvasssuilon
mssams mssufloumsnoiasreuderumiasasudideu
viinsamseniissanlasuasmsssuileniizoniuei aie liaeandessunagniviemldiely
MIUTHIITANS

YoyaIFada

Maximum Drawdown -2.00 %

A [
Recovering Period 7 19U 14 Y

; gl Tushalsz
FX Hedging galuumsasnuivmaissing

SR IMHYUIBUNTAINY N/A

d' dw = A %
21YINAYYINITIAIHIH 21 8 101 7 Tu
Yield to Maturity 2.08

.
* Yield to Maturity (YTM) 885 HaaouunuaInmsaanuluasiasuil
o A Ay yo  a A Y (v o 1 A A o
fannnaeniten ldsuase Taeil ldUsudadiunsesilotoany
anuFsansawaniasusienvinlinaneuunuiianayie

v F
vy 910 YTM lugilanaiuomld

Y v da d'
ﬁﬂﬁ?ﬂﬂi%!ﬂﬂﬂi?‘lﬂﬁu‘ﬂaﬁnu (% NAYV)

24 Ao oA
(5]51ﬁ151’iuﬂﬂﬂﬂiﬂﬂﬂiyﬂﬁiﬂﬂTﬂmﬂ%u

48.29
Wusiassumsuralszme lne 26.15
ATAIMATTHIe0dAnITENNsTMA 18.10
[urn vIeas1aIuiman iUty 7.55
I Y
Wudosn
o /A d‘
NINGFUDY 0.80
nHaudY -0.89
m‘s%’ﬂa‘s‘smsamuﬁlu
Y YY)
l’df’)ﬂﬂﬂﬁ]ﬁ]i 5 9UAULIN (Y% NAYV)
sasuralszma’lne 26.15
NFZNTINNITAA 18.10
FUINTDIANTAUATIEN 7.00
van. TaTed dada lszma’lne) 5.15
vy Fen (Uszmalne) 4.61

v LY d' A
msimaﬁnﬁamummuﬂummﬂumm (%)

luilszinet  National — International
AAA 61.37
AA 6.68
A 32.04



KFAFIXRMF

nindauiamu s sudunsn

Holding % NAV
fustinssnmauialszmalnesad 12/364/67 8.16
fustassnmsuialszmalnesad 1/364/68 7.91
WU ‘"@1s%gumﬁamméfﬁuﬁmi"uﬂé"ﬂﬂﬂﬁ%ﬁwﬁ(‘w.s.ﬂ. 5.54
ARuTada-19) ludlawisgunm we. 2565 adiit s
wusTassnmsuiadszme Inssadl 4/364/68 5.36
Hudtilszduves 1518 Talod dad Wszmalne) $ida adaft 32567 5.00

= = A
A 2 019 31 1 1ABY

e
Maximum Drawdown 110513 udnavianugagavesnesnusmluszoznm s Udounda (w%é?uwié”ﬂﬁ%ﬂﬂamuﬂiﬁﬁﬁ’ﬂajmu 5 7)) TaeTannazdt NAV aeniaefigagaga
Taufamgalusai NAV deviael§ufanas M Maximum Drawdown fudeyafisnelinsuasanudesiionszaanuanmsasmulunesusm
Recovering Period immmmﬁy\luﬁaLﬁmﬂm’fﬂm“lﬁ’ﬁamummﬁﬁmznaw“iy”au,m'm'ﬂlmwumamuﬁﬁzﬂmmﬁﬁuﬂﬁum'ﬁﬁunuﬁuﬁ'u“l%’szﬂmmmuwiﬂﬂ
FX Hedging wlosifuduesnsasuluagaiumalszmaiiimsdosiunnuissnsasuannldou
R ITIUHIUTIUM TN Y mmaﬂlmmsqmmwwaﬂmwsi’“luwa'imﬂmwu‘lummaﬂﬂmmmwm Tasfnannyamiianise w'mwaiamamammiqﬁ]waﬂmwaﬂu
HasMWVDIYAMMIVEHEINNGv0InoenuImIuseuTEEzIM 1 TMsdaeyam NAV vesnasusaanlusonszeznadeIiu neausmiiiim portfolio tumover 49
u'ﬁ?fﬁqmi%{amfma“fmi”we‘fﬂaﬂﬂ%maawi'ﬂ”ﬂmiﬂamuuazﬁﬂﬁ'ﬁ@%’ununﬁ%ﬁ]mwwﬁﬂﬁwﬁﬁqq Tefesinmanioufouturamsduiunuvesnesusumiiolsziiu
mmé’m’hﬁumms%amﬂwa‘”ﬂw%wﬁﬁaﬂdn
Sharpe Ratio 8n31d3uszniananeuunudinveanesus B sufioutuanudeninmsamy  TasfuimenHansznI9eas IHaAe UINIYBINBINUT WY
SasmanouIMUi AN (isk-free rate) nouifouduauiiounumAsE (standard deviation) ¥94NINUIIM A1 Sharpe Ratio dAzfouddasmanouunuf
ﬂamu5aumi"lﬁ%"uLﬁuﬁmﬁaﬂfﬂwaﬁumms?mﬁﬂamuﬂui"um TauneanusWATM Sharpe Ratio ganinefunemuiiidseaniamlumarmssamsamuiianh
ieann 85 uraneuumudiniiganneldsefunnudeiuaiy
Alpha wamauLmudamﬁummﬂamusamﬁanﬁamﬁauﬁuﬁ*yﬁ%’?ﬂ (benchmark) Tauf1 Alpha fige wanuda ﬂamuﬁm1’5na%’nwammmu'lﬁ'qmiﬁmﬁ%ﬁ"ﬂ Suilunann
Uszanammvesdianmsneanulumisadenriemdamzdiamulundnnindldedruminzawy
Beta sziunazfirmuniaasulasessasmaneummuvesndnnindluneiamsamy  Tasnfeufsutusanman/doeunlamwesnan Beta oond1 1 uaash
wannindlumesansasmuimanasuasuessasmaneuumudesniinmanlasunlamessasmanouunuuengurdnnndrenaIa Beta 110NN 1 taas wanning
Tunesansasuins/deunasvessasmaneuumunnnmsasunlasessasmaneuunuveanguudnnindvesaaia
Tracking Error é”@l51wamammumENﬂmnuﬂﬂixaﬂ%mwﬂlumiﬁﬂmmuﬁ%ﬁ%ﬂ Taomn tracking error @1 ManedenosnuImilazAnsamlumsadumaneuumull
Indifverusviiasa NONUIIMATA tracking error g4 wilsasmaneuuny Taunderenndaiiiiaunniu
Yield to Maturity saswaneuimunnmsasuluanmsviilasferuasusmuney Gﬁaﬁmmmnﬂam‘ﬁyﬂﬁﬁ]w"lﬁ'%“u“l.uamﬂmaaﬂmﬂﬂﬂmma L?uﬁ'uﬁﬂ I85uAu
mmmamﬂuuamﬂmuu Tﬂﬂ“lmﬂammammmummﬂmmummﬂmiwu furmnnaundeniad wiinues  Yield to Maturity mamﬂmsﬁuzmawmmﬂamun
MU 1aziHedn Yield to Maturity fvithonasgnuilunlediSudaet Ssannsmi duR sufeusaswanouunuse waNﬂmmusaummﬁwumuiﬂmﬂnamm
mwmawuﬂuﬂsumwuﬂamuawmﬂymwmiamum“lﬂmﬂmnu"lﬂ
U3EmnannIndianisneanu nyens $1ia
flag 898 OIMIMAUTAN DS 1 12 Trwio 0 12 90 18 Tarusd
DUMWAUTA LUIIQUNT 1A U AFINIA 10330
Tnsfnal 0-2657-5757 TN3815 0-2657-5777

I~ 14
A T www.krungsriasset.com





