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YTD 315ou 6 Iiou 10
naunu -1.88 0.23 -7.83 -4.70
T hER -3.62 -1.08 -11.39 -16.00
AlodglunduIAsonu -3.87 -1.97 -10.08 -10.08
A WHUWOUNSINU 13.01 14.63 14.92 15.29
AOULIULOUABTEIR 11.62 11.44 11.78 12.02

30 57 100 AIIRIAAINOINU
naunu 7.19 N/A N/A 13.69
T hER 0.43 N/A N/A 5.00
AlodglunduIAsonu 0.00 N/A N/A N/A
A WHUWOUNSINU 13.57 N/A N/A 14.28
AOULIULOUABTEIR 11.43 N/A N/A 13.29
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msBentiovainu MSVIgAUnLIdyaNuU Voyargvafin
urinmsdo : ilalRSonLosadnu Itiossnnarune  SurinIsvaeAu : nndurianis TneISUAIAUR 1 n.A. Maximum Drawdown : -19.13 %
fnunlFsolAtiudun 30 0.9. 2563 INndu 2563 10uAUlU . o
Recovering Period : -
1variMs : AiEioanidafns - 15:30 U. 1variMs : AaiEioanidafns - 15:30 U. .
Fx Hedging : -
nsonSuisniusa : 5,000 N AISVIEAUTUAT : 0 UIN - - .
dns1douUnUBYUNISaINU : 1.711M
nsonsuanlUiusn : N AAVIKEBYUAA : 0 UN
sBoASINAIUYURN : 5,000 U gonAIINAdVUM : 0 U Sharpe Ratio : -
$:9:10aMNSSURNUAIEAU : T+3 Alpha A5
KUEIKG :T+3 = 3 JuriN1s UUARYINIUMISIBNISVIYAUKLDaINU
: : Beta: 0.86
AsssUItBUNISENIAUMNNBINUSOU (% FieUved NAV) nsdnassnisainulunguanannssu 5 Sususn
AsssuItey gugnluinu IfIU9SY % NAV
nsIANTS 1.99 1.61 Food & Beverage 17.00
sournlgse 4.49 2.78 Market for alternative Investment 15.01
HUTBINA : - FANSSUITBLAINENOSOUMBIYaA 1AL rSonEduln (D) Commerce 12.97
- dmsNiSuniRuasIveusauAidIreiduioyanuseullnydangavainadnu
Banking 9.74
Finance & Securities 7.07

AsssuitiouRBenifumNgiontios (% veuyardovie)

AsssuItioy guaaluinu IfUDSY
N1SVY 1.50 0.00
msSuderu T T
msduilasuntiosadnuiin 1.50 0.00
msduiJasuntiosadnuoon 1.00 0.00
naslountioy 50.00 50.00

HUNBINA : - ANSSSUITEUAINENDSIUNMBYaANIWL HEannB3UTA (D)
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A USBNInMsonaWansuIUasUIUalAsssuItoURSoNITUISIINNaINUSIUIIa:/MEa9NGio
nlosaunuiieligenndednunagnsrionnlignalunisusnisdnnis

dndouls:nnniwgAuRadnu nwdzuRaunu 5 uduisn*
% NAV % NAV
AsnansnU 88.18 SAPPE 7.95
Ruthn/gotaniiu 12.82 TCAP 5.26
duq -1.00 SISB 5.13
WHA 4.82

TISCO 4.48



ASP-SME-SSFX

HnUNYInR:
*SAPPE : Sappe Public Company Limited, TCAP : THANACHART CAPITAL PUBLIC COMPANY LIMITED, SISB : SISB Public Company Limited, WHA : WHA
COPERRATION PCL. n1a: TISCO : TISCO FINANCIAL GROUP PUBLIC COMPANY LIMITED
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Maximum Drawdown 1UasiBusiuavianuguanvesnainusoulus:=10an 5 Udlounay (denunsidndunenunstingdluasu 5 U) [nganens:=au NAV rentosngnguanlUoutiven
snanlugouR NAV siontiogUSuioanad A1 Maximum Drawdown 10uveyansoslfinsiuiiunomuidesionae:-vainnuainnisainulunednusou

Recovering Period s:uz10a1msiuso eidutioyalitiasnunsiuiius:oz1oanaaiinisvinnuaianouiius:ezioarAwunauuiunuisusiulgs-o:nauuinla

FX Hedging IUasiBusivesmsadnuluanaiusinuus:inARinmsdoununoiuidesenansiianiuasu

snsndounyuiBeunsainu ALUAVaINISavIshannsweluwesmnednulugauoaniagounant IneA1usUIINYaAIRMNGNS:HINWASIUVOIYaRINISEoRaNNSWENUWASIU
vouyarMsvsnannsweveunaunusaulusaus:uzioan 1 Unissiosyarn NAV veunaunusouiaaslusaus::10an1fuaniu nadnusauRlAN portfolio turnover g Uddtiumsdovie
nannswelosnsaveuiiannisnadnunazrlAsununisdovienannsweia SusioowenstunUSouIREUAUWANISANTUIILVININUSIUINUS:ITUADUAUAEINISEOVHAN
nSwgninano

Sharpe Ratio 9ns1dous:H3IWanaUINUEOUIVUVEINSINUSIUIUSBUIRBUAUADUIABIINNNSAINU [NUANUONIIINWARNSHI NSNS IWANOUINUVEINaNUSIUAUSAS AN
INUAUSYIARINADUIZDN (risk-free rate) IUSUUIRBUAUANTENILULINSTIU (standard deviation) VaINaINUSOU A1 Sharpe Ratio a:ﬁauﬁaémsqwamau||nur‘1'na\1r]usoun:)slﬁs‘U|vTiu
VuniesasenunoUIdsIAneINusousULY InenaunusouRilAN Sharpe Ratio gund19:10unainuAGUs:AnSNWIUNSUSISIANSaINUARNG ItiosenlfsuwanauInUAoUITUR
gundnneldis=AaunoIdeaIAuanu

Alpha wanauInudoUIRUVaINEINUSIUILOIUSBUIRBUAUABTESA (benchmark) [nur Alpha Rgy MUty NeunuaUISNASIWanUINUIRZINSBTE:
ds=ansnmwveugdnnisnadnulunisAnidennioniduno:rinadnulunannswelfoginun:zau

Beta szAUlla:=RANNNsIVasuIladvesdnswanaulinuvasnannswsluwasnnisainu Ingidssuifisunudnsimsiuasuiladvednann Beta liosndn 1 1anidn nannsweluwos
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