#YI\ krungsri

A member of (&) MUFG

UitmudnmInddanisneanu nyen3 1A

v
TO95UNDINUTTOUTITN

v A dq’ v Y o
ﬁma@wmmua;ﬂm@yamﬂty Factsheet

Yoy B HUN 31 AAIAN 2568

U Q

=) A A o d d' dq' =
ﬂﬂx‘i‘ﬂu!ﬂﬂﬂéﬁﬂ‘i‘VI'J‘VI’iWEJ!WE)ﬂ1§!i’IEN‘IW‘I

\
USZHNNRINUIIN / NANNBINUIIN
o NOINUIINHAN/ NOINUTINNONTABITN
o NOINUIINAINULVVRANUFSINI Tuazaszimea

« NYUNBINUII : Aggressive Allocation

J
HIEJ‘]J]E]!!QZﬂﬁQTIﬁﬂ]‘JﬁQT]u
« amuluanasyululszmeaauasosas o i3 100 ¥99 NAV

Y
. aqnuiuﬂnmﬂiumwﬁwwﬁmmg A01UMS Y VI ENMONYU WIoRUrNEUIATT

v
« 91903 u luas s nima)ssmaniau

Y o o 4 ' Y . . 4 2 a a a
« NOANUO LTI TYYITOUIAININ (Derivatives) tHOINNY T ANTNINNITUTHIT

13099 U (Efficient Portfolio Management) éﬂi’mﬁﬁmiﬂmﬁuﬂﬂméﬂﬂ (Hedging)
NNMIAINY

. ﬂammjw'Tﬁiﬁ'waﬂizﬂaumigmﬂ’iﬁﬁvﬁ%awﬂ (Active management)

« fossunnuidssnnsasanden lifesnidesas 90 vouyamiiuamuly
A szime

U U

pamsauiUOUIazAT T Iadounas s Yil{iu (% aeil)

KFTSRMF
v 4
ITAUNNNLAEN
M |1|2|3(4]5 I=|7 8| g9
zémge

3 v da
aanuluasInsnu antensuitaz/vseninddumaaen
Taedidadiumsasnuluaniasyuliviesnd 80% vea NAV

k4

VoYANDINUIIN
Tuaanziounaany 17 fueney 2545
wemamsdeduduwa s

21YNAINH Titmuaerglasans
HIANINBINUIIN

wig nda Tsafindiiann (1 gany 2564)

wa. @130l guASIIA (1 UNTIAN 2564)

34.00% v e
NOINY HA¥UTIA Peer avg
17.78%
17.00% 14.45%
7.77%
3.52%
00004 - 0.97% — 0.46%
A 0 I
-1.71% - -0.26%
-3.71% -4.89% -4.53% -5.15%
-7.42%
17.00% -14.46% -15.57%
-34.00%
2563 2564 2565 2566 2567
* Tufliineanusans mamssuiuaazuaarua Tuiisansussmd i
o = b w ﬂ 0 ] ?J
NANIIAUH U HEDUTIAIUDUD ﬂﬁﬁgﬂ (% f9)
YTD 3o 61Aeu 17+
NBINU -9.02 3.56 2.74 -14.98
ATHTIN 0.65 2.99 6.59 -0.73
auadelungufe i 212 3.43 7.00 -5.21
ANUAUNIUNDINY 16.53 13.22 15.43 15.93
ANNAHAIUATHTIA 11.99 9.10 10.72 11.37
37+ 59« 107 * AWAIANT
NBINYU -7.45 -1.32 -2.15 7.00
AvHTTR 0.64 3.37 2.48 6.33
aundeglunganieIny -2.65 229 0.37 N/A
ANUAUNIUNDINY 13.03 12.87 13.72 18.28
ANUAUNIUATHT IR 9.06 9.13 9.83 10.97

Aa a & = S 1y
e waﬂﬂmmuwumqmuwmﬂ%m’dmmuwammmumaﬂ

AunaelunguiReInumungy Aggressive Allocation

v Al
FHYIA

ariiriavosneanusamlsznoudae

(1) ABUHAROLLNUT AR AN NI s zime ne
(SET TRI) dAeIU 50% uag

(2) Sasineniteiiurhniszs 1 1) mavlszinnyana
FITUATNAY | SN YDIFUIAITNFINH, FUIANT
nans Ine, uazsuins Inewalesd dadau 25% uay
3) ﬁ@nﬁﬁuﬁﬁmﬁgmammamﬂmammwmmﬁlm
dadau 25%

Saquszaainsdhedesaiiasa: 13 inians 1y
finaruitensuifeunamsauinnuveaneamnus
Aufou

- msasuluneanus bilemsdnEu

. wamsduiivaulueAavesneanus i 1dElu

Fabududwamssuiuanluewan

mshsmded s a: 185umssusessn CAC

v v W

. 9
ABUADNDINY Morningstar Yo (Y010 &l 30 N.8. 2568)

o A & o g
HUITDYFIURVUIAY

P = 4 A
ﬂﬁﬁﬂuﬁWﬂﬁﬂﬁﬂ‘H%ﬂiﬂﬂUﬂ

15MITANUTNAUAMNAGD

v
@ @ <
13 lumisderriuniiugu www.krungsriasset.com



KFTSRMF

NM3VIBAUHUIBAINY

k4

=) v
NIYBHUITAINU
Fwihmsvieau: nauimsvessinms

Fwihms¥e: noTuimsvessinms

NN 08:30 U. - 15:30 U. NG 08:30 U. - 15:30 U.

X L 2 e a8 8 o
M3FOASMINUUM: 500 N gagalaiifu mynedutud: lais
500,000 1M gonnviaeTHm: TiMiua

SRR 'a A o o
m3vensadalluui: 500 vn gagalaimhu szaznamsTutuaneny: melu 4 shns

o o v o A ) v
H‘Uﬂﬂ‘ﬂ]ﬂ')“ﬂfﬂﬂﬂ1§%1ﬂﬂﬂIﬂfl’ﬂ'ﬂﬂﬂzulﬂ

500,000 UIN
SuiRy 3 JuihmstiudaonTuinamsuenau
(T+3)

| = Ad < T =,

ANBITINUBUNL ﬂﬂ!ﬂﬂ‘i]1ﬂﬂﬂﬁ‘ﬂ‘1n!iilll (% ﬂi’)‘lj UYDI NAYV)

MBI N gaga iy U939

MIIANS 2.1400 2.1400

e lgoe 2.3754 2.3323

\ S d‘d <] YA v \ &’
AMBIFNHSNNIENIN VI NN DDT Y (% sumagamqmmw)

Al = Ta < a
MBI TNHEN gagaluifu VD39
1 a (=) <3

msue 13ithu 1.00 TsiSannu

o nﬁv A ra = I3
MISuaeny Taithu 1.00 Taisannu
msdun/aeuniaeaaniudn Taigi it
mydu/asurigasmuesn Taigi aigi
mslourivae g Tuid
‘WN1U!‘YWJ

- ssssudleudsnaridiusanismmiyasuiin mBysnunmeniemiaulauds
P a = ' A Aa & a A g9 Yy w S A 1 g
- UsEnTamseniasalasunlasiisssullennisoninusaie liaeandesiunagninsen 149161
MIVINIIIANS

3 v da Y YY)
ﬂ51ﬁ1§°ﬁﬁ = ﬂﬁWﬂﬁNﬁﬁ\‘i‘[‘l‘H 5 OUAVLUID

Holding % NAV
RurhnsUAsVL9.5.8101) 3.03
Rurnsunamsuue.s.aald 0.04

AMNINU - NFNERUNAINY 5 SUAVNTH

Holding % NAV
yuaaad dan Instiad Uszmelne) 8.66
vu.ueANUd ouTHs wos e 5.17
VUYL F o0ad 488
VNN T 19 455
ua.fadl Anaastwun 4.05

k4 a aa

ﬂlﬂ}jﬂ!‘ﬁﬁﬁﬂﬂ

Maximum Drawdown -38.34 %
Recovering Period 0.00

FX Hedging dalifimsamulusalszima
ORI T IUNYUIBUNTAINY 0.98 1M

Sharpe Ratio -0.73

Alpha -8.09 %

Beta 0.90

Tracking Error N/A

% v @ X
aﬂdmﬂszmnmwaauﬁamu (% NAYV)

ATIATNUUAS UGN Y 95.51
a A dyd. % a
RUAIN HIBATIENIHINAD1TUMTIAY 3.07
I Y
Hlugoon

o da A
nsngaudY 1.64
E3 x
nilgudu -0.23

M3TAAIINIAMNUIUNINYATIHNI TN

(% NAV)
HUIATUINS 15.47
nuRudLBIEnMseding 10.68
WIRRUNUIAZHAINTHE 9.99
nuanasnuazansisylInn 9.96
NIV BE 9.89

ﬂ]ﬁ%ﬂﬁiﬁﬂ]ﬁﬁﬁﬂujﬂ

H0aNN31813 5 SUAUNIN (% NAV)
V9.5.8101) 3.03
VNA.5. e 1A 0.04

MSIATIINMIAINUMNOUAVANNHUTODO (%)

lutlszime National — International
AAA 3.03
A 0.04



KFTSRMF

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
u'Q%ﬁqmiEﬁyamtméi’nw%”wz‘fﬂaﬂﬂ%y”waqé’iﬁ"ﬁmiﬂmnuuazﬁﬂﬁ’ﬁﬁunuﬂﬁ%ﬂmawﬁﬂﬁwﬁﬁqa 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’mmsmmuﬁnmﬂ’fﬁ"auuﬂawmé“m51wammmunmm'mnnJ%]"ﬂuuﬂawmé”mmammmumamdwﬁﬂﬁw%mmmﬂ
Tracking Error ammammmummﬂawunﬂi Fnamluns@ouuudyiiiia Tasmn tracking error A1 mnedenosumiilszAniamlumsadiananounnu i
IndRuerudaiizs NOMUIWATA tracking error g wiidasmaneuunu Taomaoiamndriiasanniu
Yield to Maturity am1wammJLmua1ﬂﬂﬁamu“lum:imﬁwuiﬂﬂamumumwuﬂmq mmuammnﬂammm:'lﬁ's”u“luaum@maaﬂa1qmﬁﬁmmzﬁuﬁu?‘m'lﬁ’%uﬁu
ﬁmﬁﬂamﬂumamﬂmﬁu Tﬂai%’i"ﬂé”e]imammmummﬂamuﬁmmmﬁwﬁ fnnnmmgeniad miinues  Yield to Maturity mmmmwwﬁuda%ﬁmmuﬁ
MU 1AM Yield to Maturity TvithonasgnuiiunlediSudaed Ssannsomi W duf sudousaswanouumuse w'mnmwusaumwmsﬂumuiﬂmﬂaaﬂsm
aniwuﬂumufm»iuﬂawuawuaﬂymvﬂﬁamuﬂﬂammnu"lﬂ
UituannInddanisneanu nyee’ S1ia
fiag 898 OIAPIMANTAN DS 11 1-2 True 5 12 9 18 Tyl
DUUWAUTA 1IIQUNT! VA NUTU NFANWA 10330
Tnsfni 0-2657-5757 Insans 0-2657-5777

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





