AN

\ krungsri

A member of (®) MUFG

a

UitmudnmInddanisneanu nyen3 1A

v
TO95UNDINUTTOUTITN

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

VYoya 8 UM 31 NINYIAN 2569

U

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

ﬂswmﬂnmnmm / naunammm

o NOINUITINNAN/ ﬂm‘wummwamimaww
o namui3111/1aw;luu‘uunmmmmmGluuawﬁiwﬂizmﬁ
. ﬂtj:iJﬂEN‘l{]ui'JﬂJ : Aggressive Allocation

wlenenaznagnsmsaanu

9
« aauluanasnululszmaiiuadooas 0 53 100 Y9I NAV

2
o aanuluilse mﬂiumsmﬁwumﬂ%ﬁ 1M IRy USEnensu ieidurnsuIag

. ﬂ‘Iﬁ]E‘N‘VlucluGli’]ﬁﬁﬂuﬂﬁﬂi“’mﬁ‘u‘lﬁﬁ’)u

o NOINUDINI ﬁJ']‘ImﬁﬂJﬂﬂ‘]iﬂ‘U'lEJﬁ'NWu’] (Derivatives) !WE]LWlﬂJi ﬁﬂ‘ﬁﬂ']Wﬂ']i‘Uiﬁ']i
NIaNY (Efficient Portfolio Management) mﬁmmmiﬂmﬂummmm (Hedging) 910

NITANNU

v

« neanuijanialiwallszneumsganawiiaria (Active management)

HamMIauHUOUIRzATUT Iadounas 5 Vil{nu (% aeil)

KFTSRMF
v 4
ITAUNNNLAEN
¢ 12345“78@;{&
zémge

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

VoanaINUIIN

Tusanziauneanu 17 fueneu 2545
wememsdeduifuwa it

218NVINY Tifvuaeiglnsams

mstJeanuanudes FX mugaenitioveafdamsnesnm

HIANIINBINUIIN

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

a A = <
U8 TN FUATINA (1 NNIIAN 2564)

34.00% o Ao
NOINU Ha¥ULIA Peer avg
17.78%
17.00% 14.45%
7.77%
- 0.97 3.52%
.97% 0.46%
0.00% — o
- 0.26% 0.81%
-4.89% -4.53% 5.15% -3.50%
-7.42%
glZ0C -15.57% e
-34.00%
2564 2565 2566 2567 2568
* Tufliineanusans mamssuiuazidarua Tuiisansudsmidhlfiu
o IS) Y U ﬂ ° \l ‘lil
NANIIAUHUIIHEDUTIAIUDUD ﬂﬂ?gﬂ (% f91)
A =) =
YTD 3 1nou 6 1AOY 11
NBINYU 24.47 9.39 20.51 22.87
AvHTTR 16.69 4.77 13.54 18.28
aundelunganieIny 19.99 8.34 16.71 22.28
ANUAUNIUNDINY 16.99 13.41 17.67 15.22
ANNETHAIUATHTIA 8.64 6.95 8.87 8.81
37+ 59« 107 * AWAIAAT
NRINH -0.85 -1.55 -1.37 7.54
v TR 4.94 3.60 3.17 7.85
aundelungafeanu 3.23 1.55 1.33 N/A
ANUAUNIUNBINY 14.28 13.07 14.01 18.21
ANUAUNIUATHT IR 9.33 8.69 9.82 10.91

Aa a 2 o = T
* paneuunuitogiuniltlizuaaailumaneuumuasil
aundelungufReInunungy Aggressive Allocation

(4
v AA v

AV HYIN

1. AstiNaneUINUIWAAHANNS NG szmealne
(SET TRI) 6AEIU 50.00%
@ dy a o = a Y 1 Y
2. 9as1nenbeRurhndsedr 1 I 29dutiosni s a1u
111 @AeYed 3 smsmasdvalvg 1&un sues
AFINN FUIATNENT INe uazsuas Inewiaisd
TATIU 30.00%
3. HARBUUNUTINYDIAF I UTTRIT U0 918 1-3 1)
EA
voaanANAaIAnI1asHillne daaiu 10.00%
2
4. HAADLLUNUTINVBIATTATIETHHN A AYY Mark-to-
Market VliJEJuﬂiJﬂ’Jmquf@ﬂﬂ"UﬁNN@@ﬂﬂﬂ’dﬁ@fﬂu
58 mJ BBB+ a1 919 1 - 31 VOIAWIAUAAIANTIENT
Wi lne Fadan 10.00%
19 J S}Qulddyw a v w ilulddyo/
JanUszasansoveariaia: UsEnIams lsasiisia
aanaruiefSoufeunamsa U0 INoINUI I
) A
RR21R) 1
- msawulunoanusn lilemasdhnEu
o a =3 ay Y 3
. wamsaudunulusdnuoanasnusuil laily
Fagududamamauiuauluoman
mahsamaed s a: 1d5umssusessn CAC
v o o i ) a
ADUAVNDINUY Mommgstar* (VDA 9l 30 1.8. 2569)

Y
wiladorriuniuiy

9 =2 4 A
Pjﬁﬁnuﬁ?u'ﬁﬂﬁﬂ}nlﬂiﬂﬂu@

UIMIANUTNAUANNAAD

v
@ = @ <
18 lumisdorwiuntiudy www.krungstiasset.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.

A Y I T a A G g 1
MIBDANUINUVYUAL: 500 UIN GJQ'GJﬂllN!ﬂ“I—! NMIVWAUVUNN: Naisi

500,000 LN gonnviaeTHm: TiMiua

szEznMMISuRumnenn: melu 4 Tuims
o o o o A o v
TudannTwinemsunenu laem ldezld
Suidu 3 TwihmstudannTwinemsunenu
(T+3)

SRR T Vo
M3¥en3IalUUMM: 500 v gegalaifu
500,000 LN

U = Ad [ G
MBITNHSUNLIGNINVIINNBINUIIN (% ﬂﬂ‘lj Y93 NAV)
msssuiioune Itz danansznuaedanu iesninsgilimaneuunuainmsasnuanas
auiu dasuaisasivasunnasinouaaduleamu

MBI N gaga iy U939
MIAN3 2.1400 2.1400
ﬂ'1mmmuuﬁé’aﬁuagumwww‘%e%’wﬁaﬁu
MNHILAINUVDINBINUTIN (trailer fee): 3l
sammlgae 2.3754 23323
Hanattie

' ' o o X ' . ) % ' o
ﬂW]f]TJ!l“VIullﬂﬁ’ﬁuUﬁuuﬂ1iﬂl1ﬂﬁ%ﬂiﬂ%ﬂﬁuﬁu’wﬁQ“Vlu (trailer fee) Lﬂuﬁ’]uWﬁﬂgﬂaﬂﬂTﬁiiﬂlaﬂﬂJﬂ1iﬂﬂfﬂﬁ

mﬁﬁumwmmnmumﬂm@mum (% ﬂlﬂﬁﬂﬁﬂ]“b’ﬂ‘lﬂﬂ) wamm an
rjﬂﬂmumﬁﬁmuﬂma'lﬂuiﬂﬂmwﬂﬂNma°mtnsJﬂﬁqunﬂmaamﬂaﬂuwmamwu

MBITUIHEIN gagaluinu VD39
1 a (=) <

msue TyitAv 1.00 TsiSannu

o nﬁv A ra = I3
MISuaeny Taithu 1.00 TyiSaninu

v d‘ i v =) =
msdun/asunieasnudn 3% Tyin
mydu/asurieasmuesn Taigi aigi
mslourivae 1% Tuim

Hneve
- ssssudloudsnaridiusanismmiyasuiin mBysnunmeviemiaulauds

P a = ' A Aa & a A g9 Yy o S A 1 g
- UsEnTamseiasalasunlasiisssullennisoninusuie liaeandesiunagninsen 49161

MIVINITIANS
A - nindauiiasnu s sudunsn
Holding % NAV
RurhnsAsIN9.5.9101) 6.85
RAurhasumsuue.s.ials 1.58
ATININY - NFNEAUNAINY 5 SUAVNTH
Holding % NAV
vu.ueaNUS ouTHs wos e 736
vua.fadl Anaastwun 7.30
vuv.aam danInsiad @lszmelne) 725
v dan. 6.25
yuv.memaune 6.16

k4 a aa

ﬂlﬂ}jﬂ!‘ﬁﬁﬁﬂﬂ

Maximum Drawdown -38.34 %
Recovering Period 0.00

FX Hedging dalifimsamulusalszima
ORI T IUNYUIBUNTAINY 0.88 1M

Sharpe Ratio -0.19

Alpha -5.79 %

Beta 0.78

Tracking Error N/A
f)]fal!ﬂéﬂéllﬂﬁﬂi]ﬁ]iﬁﬁ N/A

[V v da H
daaaulsziamningaunaany (% NAV)

ATIATNUUASHUITAINY 84.92
o da A
NINIAUDU 12.36
[urhn vIeas1ansuimaaniunsRy 8.44
I Y
Wueon
ga tﬂ'
niAUdIU -5.72
M3daassmMIaanulunguanaIHinIsn
(% NAYV)
nuanasnuazansisylInn 19.33
HUIATUIAT 15.92
wuama I ladensaumeauazmsaoals  9.34
nIRFUAIUBIANNIOTING 7.25
nIANA TN UNT NG 6.33
MIdAaIINIAINUlY
Y YY)
ﬁjﬂﬂﬂﬂﬁﬁnﬁ 5 9UAULUIN (Y% NAV)
V9.5.9101) 6.85
V9.5 718 1.58

N3IAT33MIAINUMNOUAVANNHUTODO (%)

lutlszime National  International
AAA 6.85
A 1.58



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





