AN

\ krungsri

A member of (®) MUFG

a

UitmudnmInddanisneanu nyen3 1A

v
TO95UNDINUTTOUTITN

4 o

wils@e sy IUdIMayUYoyad 1Aty Factsheet

Ll o

€
D.

Uoia & UM 30 NueNeY 2569

a N 9 4' dw =
paanuitlangaasutunaion3@e N

ﬂi“’!ﬂ‘ﬂﬂf’)\‘l‘ﬂu‘iqu / naunm‘nuim

. NOMUTIMATIATNIY NOUTIMTEMSIADTFN

« nesnusainiuamuuun lifanudedumalszmea
o NGUNBINUIIY : Equity General

uiﬂmmmzﬂaﬂﬂﬁm‘mmu

. aqmu"lumwmiﬂuiﬂﬂmaﬂuiauﬂ T3 liittosn 80% vee NAV Taetuasuludui
Huun Tdueduilumad

- muwmaaﬂvamuiumwmiwumﬂﬁ AomiumsRu UsEmenau wiekurknsuag

« neauowITd I FNFRE T (Derivatives) itoritusy AnTamms1i s
NIaNY (Efficient Portfolio Management) «Nimmmiﬂmnummmm (Hedging) 910
MU

. ﬂammjwiﬂﬁ'waﬂszﬂaumigaﬂiﬁmﬁ%ﬁ“ﬂ (Active management)

HamMIauHUOUIRzATUT Iadounas 5 Vil{nu (% aeil)

34.00% v Al
NOINU HaA¥UFIA Peer avg
17.67% 19-03%
17.00%
10.79%
3.53% A
1.13% 2k
0.00% | — -
22.56% -1.45% -1.94%
-5.99%
-9.01% 9.05%
-17.00% -13.820512.66%11.89%
-34.00%
2564 2565 2566 2567 2568

v
Vo v @

. ” 7 : ’
* luilineanuians ramsaniunuzuaasue fundasiaudeanillgiv

wamsauiuNudounduuilnviya (% asil)

KFDIVRMF
v 4
ITAUNNNLAEN
¢ 12345“78@1&
zémge

amluanasnuilunanlasndelusevi
Taivionnd1 80% voa NAV

VoanaINUIIN

Tuaanzifisuneanu 27 Funau 2550
wememsdeduifuwa it

218NVINY Tifvuaeiglnsams
HIANIINBINUIIN

a a  d o
HIE Nan I‘Uﬂﬂ‘WﬂWW‘M] (1 Aainy 2564)

g a15a 1% (30 Aa1AN 2563)

YTD 3 1AaY 6 1AaY T
NOINY 29.89 4.46 15.63 27.88
Fuiliia 28.91 -1.08 10.27 28.15
aundelundadenin 26.92 2.24 13.01 24.71
mmﬁumunmnu 15.69 11.55 11.65 14.78
anuUEYIE SA 18.12 12.59 13.95 17.21

31 51+ 109 * Fadsads
NOINY 4.04 -0.14 -0.19 5.29
Fuiliia 6.18 3.00 3.89 7.17
aunaglunguieain 1.87 0.36 1.35 N/A
ANUAUANIUNDINY 14.81 13.52 14.80 15.52
AU TE A 15.62 13.96 15.22 17.92

Aa a 2 o = Ty
* paneuunuitogiuniltlizuaaailumaneuumuasil
AundelungufeInunungy Equity General

v Al

AYHYIN
dwtinaneuunusaaianannswdurialszime ne
(SET TRI)

v s yawdd”w a o o i}wdd”w
JagUszaeansgndnriiaia: Usindamsleasiiaia
aanarienfFouieusamsduiuOuYeINeINUTIN

o A
AUNDU
- myasmulunesnusanlilymsshntu
. wamssiivaulusAavesneanusud 1dilu
Fabududawamsduiuanueinaa
M3 waes NI a: 1a5UN55U599910 CAC
1A0UAUNDINY Momingstar Yo Y (Toya a1 31 a0, 2569)

o & & v
HUIADYFIURVUIAY

9 = A A
Eﬁ\inuﬁ']ﬂ‘ﬁﬂﬁﬂﬂnﬂiﬂﬂﬂﬂ

UIMIANUTHAUANMNAADI

o a4 X E .
1@ lumisForriuniiua www.krungsriasset.com



KFDIVRMF

I v a aa
A ] A v
PIITRHIHILAINY PISVAUHHILAINY Uoyalyvaan
Fwihms¥e: noTuimsvessinms Fwihmsvieau: nauimsvessinms Maximum Drawdown -37.73 %
AMIMS: 08:30 . - 15:30 1. AMIMS: 08:30 . - 15:30 1. Recovering Period 0.00
MseaTsnIum: 500 UM gegaluifu msnepudum: ol sl ducha
iTe o FX Hedging dalifimsamulusalszima
500,000 1N goanurantum: lifrua o - '
A o N v a . =0 A w o AT IUNNUIYUNITAINYU 0.20 'M
m3vensadalluui: 500 vn gagalaimhu szaznmIMssutumaneay: melu 4 Jwims : o
500,000 LN Hudannuinnemsnenu laenalderld Sharpe Ratio 0.16
v a £ o LV U o A
w3 Rhnaiudannfwhnensvedin .14 %
(T+3)
Beta 0.88
v A Aa & o) o2 .
MBITNHSUNLIGNINVIINNBINUIIN (% ﬂ@ﬂ UYDI NAYV) Tracking Error N/A

' ~ ' 2 o o vy A wafr9a, o v ¢ v
ﬂ’]ﬁ55”!1«!8“@@‘11]uﬁ]uﬁqwaﬂiw‘ﬂﬂmaﬁﬁ\ﬁ/]u Lua\ﬁ]']ﬂﬂwﬂ'lﬁlwNaﬂ@ullﬂuﬂ1ﬂﬂ15aﬁnuﬁﬂﬁﬁ ﬁﬂd’?ﬂﬂﬁ%lﬂﬂﬂiﬂﬂauﬁaﬂﬂu (0/0 NAV)

Y 9
ANUU é’a\i‘ﬂuﬂ’f]iﬂi’Jﬁ]ﬁﬂﬂnﬂﬂﬁﬂ@uﬂﬂﬁuiﬂﬁﬁnu

' . - L. ATAITNULAZHUIBAINY 98.12
MEITNHN gaga iy TITOEN - - 21 o -
. [urhn Mseas1dsniman1iumsau 1.71
MIIAMS 2.1400 2.1400 8 9
: o a4 v X a Hlugoon
MAdLINUINFaTUAYUMIVIEHIBT UBOAY '
v 1% da A
HHILAINHYDINBINUIIN (trailer fee): 3] nynganou 0.66
Fa .
an A
' qu VAIGATGRN] -0.49
s ldone 2.4182 2.3269
U \
Hnamag , ' mifnmﬁimimnucluﬂquqﬂmﬁnﬁu
?imammuufiﬁ'ﬁﬁuﬁuumﬁmﬂﬁ%%ﬂ%ﬁumﬁﬂawu (trailer fee) ﬁJuﬁauwﬁwmfhﬁiimﬁﬂun1i€fﬂn1i
(% NAYV)
mﬁﬁumwmmmnumﬂm@mmsj (% ﬁummmmamm) fasnuazgn HAATUIAS 2236
rsﬂmnumﬁﬁmufuma'lﬂuiﬂﬂmwﬂﬂNmam:11ﬂﬂﬁqfamﬂmaamﬂaﬂuwmﬂawu o
naNdINULaz syl Inn 17.68
MBITUIHEIN gagaluinu VD39 2, aa -
. HUIAFUFIUDANNTOUNET 10.41
msue 0.50 TsiSannu . ¢ A w2
i HUIANBUIDTINITUNTNE 8.83
v A A (=) I3
MISuYenU 0.50 TyiSaninu '
wwrama luladasaumauazmsaeans  7.28
msdun/aeumiaeaaniudn 0.50 lisemio
3 e; | (=) <
msauasurnigasnvesn 0.25 TyiiSannu
mslourivae 1% Tuim
muSunsaivnenuuazFunlasueen 143 343

fouszazNMAMKUA

1TQu X o v ¢ A A Aa 3 a
mlddglums¥evienanning tiedl  mwiiFonNULs 0.15
M3dare e Fuldeunaamu

HINBHR
' a o ' Y A ~ A A a A ad v
- msssudenanailudasnsmmbyad iy mugInummnzrsenBoulands
Ao o a = ' A Ao & a A qw Yy o s A 1 gt
- UiEndamsennnsaldsundlasaisssuiisnnGeninues aile Iddeandesnunagnsvsoa ldeelu
MIUVINISIANS

v da Y YY)
mwnauﬁamu 5 OUAULIN

Holding % NAV
VU LOAFT ton 6.54
A 14 A
VN.UOANUE 0U TNT 133 6.16
vuv.aam danInsiad @szmealne) 5.53
UN9.5.n39 e 4.67

yuv.lan. 4.60



KFDIVRMF

Mot
Maximum Drawdown 1o5idudravanugegavesnasusinluszezina s Udeunds (ifeRudsadaneaunsdiigslinsy s 1) TaeTannszdy NAV Aomiaeiigagaga
Taudaamigalurei NAV devithelfufnans M Maximum Drawdown Sudoyafisrelinsindsanuideaiionszananunnmsasmulunesusm
Recovering Period 5:ﬂmmmi§\|uﬁ'sLﬁmﬂu%’ayaiﬁ'é’aav;nu‘nimﬁas:ﬂmaw‘i%uwimimm‘nuqaq;ﬂﬂuﬁaszﬂmmﬁﬁunﬁum‘ﬁGunuﬁuﬁ’ui%’swmmmmﬁﬂﬂ
FX Hedging iodiSusvesnsasmuluanaiiumalszmaniimsdostuninudosnnsasuanddon
@K UIBUMIAINY mmém'eNnﬁ%ﬂﬁmwﬁﬂﬁwfﬂuwai'mﬂmnu“lwﬁmuaﬂﬂaﬁmamwﬁa Tﬂﬂﬁmammﬂyamﬁm?miﬁzwu'Nwa5uumaqyaﬁ1ﬂ1i§awﬁﬂw§wﬁﬁu
HasWVRIAMMINEHSINSNGveeneanuImluseuTzEzI 1 Tn1daeyam NAV vesnesusnanluseuszezna@eItu neaqusmiiiim portfolio tumover g
ﬁ0%3ﬂ15§am1ﬂwé’nw§wz‘fﬂaﬂﬂ%ﬂmmé’%ﬁmiﬂamuuazﬁﬂﬁ'ﬁﬁ’unums%@mawﬁﬂﬁwJﬁqa Tedosfinsanfoufoudumamsduivnuresnosmusmiolssiiu
mm?juﬂ'wmmi%ﬂmwwﬁﬂw%wﬁﬁaﬂdn
Sharpe Ratio 8A310IUsZH I INARBLINUEIANVEINeus MTouToutuaAuEs I InMIamu TAsf1uIuINHaA 1521198 ATINARD LN UYEINEIN I WY
SaamanouINU AN (isk-free rate) nouifousuanileanumasg (standard deviation) ¥84NBNUIIM A1 Sharpe Ratio dzfoudsasmanouinui
namui:mmﬁ'lﬁ'%’uLﬁwﬁmﬁaﬂsmmf‘fumm(émﬁnamuimi“um Taunoanus WA Sharpe Ratio ganinefunesmuiifilszaninmlumaidmssamsamuiand
iesnnIRSunanounmudituiiganhineldszduanudeuioriu
Alpha waﬂmJLmuﬁ'umﬁummﬂamuiumﬁ'mﬁamﬁﬂuﬁuﬁﬂfﬁ%ﬂ (benchmark) TAgA1 Alpha figa Wi ﬂamuﬁnmmﬁ%’nwamammu“lﬁ'qaﬂiwﬁﬂfﬁ'%ﬁ”ﬂ uilunann
Uszaninmvesdianisnesulunmsaaidenvsemdamzidiamulundnnind ez ay
Beta sedunazfirmumanasulasossanmanoumuveandnnindluwesamsasmu Taseufsudusanman/dounlomwesnaa Beta foond 1 uaash
'ﬁa"ﬂmi"wfﬂuwa‘?ﬂmiaqnuﬁminJ?;ﬂumJawmé”mmaﬂammuﬁf@m’htmnJ?%ﬂuuﬂawaa’ej"mwwammJLmuﬂumﬂﬁjwﬁﬂﬁwﬁmmmmﬂ Beta 110N 1 @A Hanning
“luwai'mmimmuﬁmqu’fa"auuﬂawmé“m51wammmmnﬂm'TmsnJ’fa"ﬂuuﬂawmé"mmammmumaQﬂduwﬁﬂﬁw%ammﬂ
Tracking Error ammamammummﬂamunﬂi Fnamluns@ouuudyiiiia Tasmn tracking error A1 mnedenosumiilszAniamlumsadiananounnu i
IndRuerudaiizs NOMUIWATA tracking error g wiidasmaneuunu Taomaoiamndriiasanniu
Yield to Maturity ammamammumﬂmiamu“lummﬁwuiﬂﬂamumumwuﬂmq mmmmmnﬂammm:'lﬁ'%u“luaum@maaﬂa1qmﬁﬁﬁuﬁzﬁuﬁ'uﬁ%"lﬁ’%ﬂﬁu
ﬁmﬁﬂamﬂumamﬂmﬁu Tﬂai%’i"ﬂé”e]imammmummﬂamuﬁmmmﬁwﬁ fnnnmmgeniad miinues  Yield to Maturity mmmmwwﬁuda%ﬁmmuﬁ
MU 1AM Yield to Maturity TvithonasgnuiiunlediSudaed Ssannsomi W duf sudousaswanouumuse mwﬂmwusaummﬁwumquJmfmaﬂsm
mwmiwuﬂumufm»iuﬂawuamawtuwmfsamuwclﬂammnu"lﬂ
UituannInddanisneanu nyee’ S1ia
il 898 erMIINANIAMIIES T 1 e, 2 Tawie 1Az 12
DUUWAUTA 1IIQUNT! VA NUTU NFANWA 10330
Tnsfni 0-2657-5757 Insans 0-2657-5777

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





