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WsauiNnguwan1saduauusvQud IOD/CG Index 1Az SET Index

Returns Summary I0D/CG Index SET Index

Average monthly return 1.02% 0.86% 7

Annualized menthly return 12.28% 10.33% NaUOUlanﬁlhdaﬂj"l

Holding period return (HPR) 151.62% 18.17% B aanalagsou

Annualized HPR 9.93% 8.33%

Annualized standard deviation 23.33% 20.96% "

Beta 1.07 1.00

Sharpe ratio 0.36 0.33 a .
WaaaulnullaUsuaqoy

Treynor ratio 0.08 0.07 ﬂjﬂU[éUoﬁanjﬂ

AUNEIKQ: AT I0D/CG Index darinlag 10D lagsousouusINAIASU CG Score §oN31 90 A:lUUTUIU LN
Jdarindududonvd AuN: Corporate Governance Report of Thai Listed Companies 2016, Thai Institute
of Directors Association. Joyanuaay 1udoyanisindoulrouovdul I0D/CG Index IWUSOUIRBUAU SET
Index AoUAUNSIAL 2550 fiv AUEIBU 2559
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