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(SET100 Total Return Index : SET100 TRI) ATHHAADUUWNUIINANARANNINELAN L8 b8 (mai
Total Return Index : mai TRI) @”ﬁﬁwa@aume’sm’mq@la’mmiu (Industry Total Return Index :
Industry TRI) tdua

v
Y e A

(2 ﬂ%'wﬁﬁunaonusau‘ludauﬁLfﬁumﬁm‘mﬁ wlgardialumsidSouiisuna
myefinin laguiagegaudssianasnaswi laasit
(n) ‘n%'wJﬁunaonusau‘ludauﬁLa':]ums'lmwﬁmﬂ%'g
- ﬂitﬁﬁﬂammawla.iﬁmummqwaamﬁmwﬁmﬂ{gﬁazamu Rl
Na@]aumeawam”mﬁw"’mﬂ'm%’gmamaaamﬂmm@mﬁmi%ﬁ%EJ (Total Return of ThaiBMA
Government Bond Index) tiueadialunsilsoufisunansdniines
- mzﬁﬁﬂammuuﬁ'mummqmaamﬂmwﬁmﬂ%'gﬁa:amu - Al
Na@aumeamJam”mﬁw”mﬁ'm%’gmalumjwmqumﬁaﬂay'ﬁﬁmqmamﬁmwﬁmﬂ{gmuﬁ
ﬁfmu@ag}'maaﬁmﬂmammwmwmwﬂ (Total Return of ThaiBMA Government Bond Index —
Maturity Sub Group) ﬁmamsﬂ,ﬂa”l,ﬁmﬁ'uuiﬂmUmiamuma@ﬂamufu 9 Judatialuns
Wisuinaumnan1sEinean
it mﬂﬂammmﬁmuﬂmqwaammwwﬁmm%’gﬁazam%ﬁaslmf"n
wiawiiu 1 1 IWldeaiwuniasiuaesdusassanauamanmasmillng (Total Return of
ThaiBMA Short-term Government Bond Index) ludadialumaidSauifisunansentfini
- mtﬁﬁﬂammmﬁmuﬂ target duration maamwmwﬁmw%’gﬁammu
: Iﬂfwa@mumemmaaé’mﬁf@miamuluw”mu”m%’gmaﬁﬁ mqmﬁmaaamﬂmm@@ﬂmwﬂm
(Total Return of ThaiBMA Zero Rate Return Index) 1uﬁadaﬂqﬁ1ﬂ§LﬁUdﬁu target duration
dusrdialumauSoufisunamssnfinen
() ‘n%"wzf%unam%iwsl%é'mﬁvﬁum‘nmiwﬁmﬂLamm
- mtﬁﬁﬂammaﬂa\iﬁwummqwaamﬂm‘mﬁmﬂLanﬁ%ﬁazamu
slm"’lfﬁwamafumemmaa@ﬁﬁﬁuﬁﬁﬁ@ﬁﬂmmﬁnn"ﬁaga Mark-to-Market Afsuauanuidodialu
IZAUWNRIN Y (BBB Fwly) vosmnauaseaaTIENTHILNG (Total Return of ThaiBMA MTM

Corporate Bond Index (BBB up)) tduddialumadIouiisunanissniinau
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- nidifinesmunumnkaaiguaa@aTiknaenswiivzamu . ild
HAADULNUTINTBIVIGTRAUN NARA WIBIINTaYS Mark-to-Market MuaUALLATAN Uaznaal
pyaanfadasfifanyvasanamillansumafiimuaaguassnauamaaawitlng (Total
Return of ThaiBMA MTM Corporate Bond Index — Maturity Sub Group) ﬁﬁ’mmgﬂﬂﬁlﬁmﬁ'ﬂ
ulounonsadnuvainasnuii o Wuddialumadisufisuranisduiinvem

N9k MINNINUTINATMKADILVBIATIFE IR HAALENTWNZAIN Y
nagnIsamny 11 IAlFauiasnasniiienTuIsosauaNNIINOUAL (rating) V8IFNIAN
i . . A [ [ { -
AANANTIFIINR INe (ThaiBMA Commercial Paper Index) maa@ﬂaadﬂumﬁmiﬁammﬂu
> goz a =) o a
Tl TUSH U RS LN TR A®IN

- NItANBINUTINAIMKA target duration VaIAEIRBAALANTHINAL
aanu : Wldnaneuununsvasdritiomasmuluduindengamvassnasemannasniing
(Total Return of ThaiBMA Corporate Zero Rate Return Index) IuﬁadaﬂqﬁlﬂﬁLﬁﬂdﬁu target
duration (JuadialunsiSouisunansdninin

M35 WINNBINUTINAIMKA target duration VBIATENIHHAALDNTHT
zasnwiagnimiaming 1 I Wlgawilanmmiionauszuzauanansinduau (rating) 189

A & v Qs {
AANAAIAATNEN TN (ThaiBMA Commercial Paper Index) T48aaARa4nUaATIENINAINY
= > nql‘tv a = o a
WuamialumadIoufisuxanseninan

AA & Aa A A
- nadindunasmuramdulononsasmuluanamiinaluwlanamu
Aa | Aa XA M yo o 1
wnfiulsnensamusuuranludinidmaamuluenmmiiladlanwwedadwns
v v

ANWILHINATFIIRBAATFUAzATIE UM AT [TadsTaian : IdaunEnaansnls
NARDLLNUIINVBINTRATI TRV BIRNNANANAATIENTHI NG (Total Return of ThaiBMA
Composite Bond Index) tHuardialunmsidSoufisunanisdiinaunialiartianan (Composite
Benchmark) 35#39NaAD LI INTIATANUSLATIFLNRVBIFINANAMaa NS IWME Ny (Total
Return of ThaiBMA Government Bond Index) LazHanauLNUINTaIashinindad1wimann
v { s Rt 1 { a 1 J
Toua Mark-to-Market nilduauanuvidaialuszatiiainu (8BB Iull) vatmanan  aaa
@@ TRINY (Total Return of ThaiBMA MTM Corporate Bond Index (BBB up)) luaamaini

aaam‘faaﬁ'uuiummmsamu

o A 1 i & a v S
3)  wnindawnasmunaludmiiduanasaainin : Wldearialums
a a o A o X
WIBUNBUNAM IR U %
(n) nidtaanuluanasamaduiiduanminiesy Wildaribiuniasiguae:
AUVBIFNANARIAATIENTWI el (Total Return of ThaiBMA Short-term Government Bond

Index) LHudrmialunaidSouifsunani s ineas
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A Aa A Yo A &

() mmamulumwmmm@Laumﬁu@mmimﬂLaﬂw IRl Fasiang1Ind
LONTUITHLAUANNNTINO WAL (rating) VBIFNIANARAATIRITRI NG (ThaiBMA Commercial

= o o A @ o o a a o A
Paper Index) TI§2AANDINLATIENTNNINY LW TIA TN TS UL LA NI TE LTI

lunsdinidunaausinaaiaiiu (Money Market Fund) fiasnuuuylaifianuies
A91szine am%ﬂmmsnﬂﬁé”mmaﬂLﬁyLﬁuﬂﬁﬂﬂizf{l’wmﬁwaaﬁmmiﬂ;amw NG (VA1)
FUIANTNRNT NG 3100 (NATH) LS TUIANT NEWIETE 3170 (NATW) fNILUAARTIINGY
F93% 1 SN VaITzuzanIEn 10 v idaainuf NS aU s URNANN TR
e I@lsam%ﬂéfaoLLa@w‘hLﬁauvl,ﬂmﬁﬂmiﬁﬁLﬁamﬁmﬁumiamﬂuﬂmﬂamu Lﬁa’l,ﬁ;jamu
1170 miamulumiqUammaaﬂammmmm@L‘Suvl,&isl,ﬁm‘smmﬁu LazdlaNULREINNNT

v
e A

‘é v 1 R a = =3 o v lﬂ. v ‘ﬂl Qs Qs dl a
amumaamumﬂﬂmuLmamuﬂummwmﬂmﬂ@wLLammagam ganuaITIaN I Iuen

@el

o a 1 | @ a ) Y a o {
@) nindawnasnurnludmiidutndin : Wldsaneendoiudindediaie
PRITUIAINTNN 100 (UAITH) TwIAINENTINg $100 (W) uaz swiansinswdizd
M@ (UWNTH) MPIVUAARTTINANTL 1 uUmn sasszeznamsin 1 3 udidia

Tum S U N UNANITEL I

o o A [ o 1
A) mimwamwamafuLmuuaz‘w%aNamsmmummﬂuamﬁmaﬂ (Annualized Return)

Mumber of Peniods per Year
Ham i iuwaal Aonualized Retumn = (I+ Cumulative Retum ) ToulNumber of Pecods

A0 EINIIAIWID

ni Y- 1 a A =1 ] (%% €A Aa ' [ d'
ﬂammamvl,wuiﬂmsﬂ,umiﬁnmauﬂuwaﬂammugammwUauq‘nmaﬁma o NN
30 TUINAY 2548 LYiNNU 11.0491 LLazﬁgamﬂ{wﬁﬁuqﬁ@iwﬁw o N 28 TUINAN 2550

WiNNU 11.9685 N1IAWI kAN TGN w T naadailaz laaad
365

[1+ 11.9685—11.0491:|728 4

11.0491

NANIAL I al)

4.09%
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o A v a s A Aa = = o =y
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A20819
wie : % dal
1l 2550" | 2551 | 2552 | 2553 | 2554 | 2555 | 2556 | 2557 | 2558 | 2559°
HAADLLNUNDINUTI
HAABLUNUGIT A
AU WA (standard

deviation) VOINAMIANTE I

AUHWHNIW (standard

deviation) 18402070

WNILHRA G ILFAINANIIEL I wTasnasnuutduaandaillunstiasdalus
—_— q
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?) NMIUAAIHANIALHRITKTBINBINWIINAILITNTuTNRNATawraTaLTiauny

Q Qs

AR UAZAIANLELIVDINDIN I (SD)

A20819

I
nIgbllnnaInuINAIE1ING (equity fund)

Year to 3 6 19 39 59" 109" Since
Date Ao LRaw Inception
Return’
NGB LW]%T]ENVJ%TNJ
NRALLNUGAITIA

AIUHI (standard

deviation)UBINANMIALT

AMNHBNIW (standard
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@*) MIAWIHBAIANNLTLIAY standard deviation, Tracking Difference Lag Tracking Error

, Rp—Rp)?
Standard deviation = %

Annualized standard deviation = standard deviation X V 2 52

Tracking Difference = cumulative portfolio return — cumulative benchmark return
-Rp—Rb - a
; _ [ 3
Tracking Error = f Z{Sub Period Relative Returns - Average Relative Retum )~
\l.' Number of Sub periods -1
Y(a-a)?
- n-—1
Annualized Tracking Error = Tracking Error X 252
Sub Period relative return =  Fund Sub Period return — Benchmark Sub Period return

o) NNIATWIMANT DR Sharpe ratio, Alpha, Beta LLag Yield to Maturity

( Rp—Rf)
o
Rp = Portfolio return, Rf = Risk free rate (Short-term Government Bond Index),

Sharpe ratio =

O = Standard Deviation of Portfolio

Alpha Portfolio return — Benchmark return

Covariance ( Rp,Rb)

Beta =
variance (Rb)

. Rp = Portfolio return, Rb = Benchmark return

Yield to Maturity

LG FV
PV = Z, (1+YTM) T (1 + YTM)N
Where:
C = Coupon payment
PV = Bond Price
FvV = Face Value
i = number of remain year x frequency of payment in the year

YTM = Yield to maturity
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Q 1 o
A EAIINIFIATNIN
Tuit NAV | Benchmark | Portfolio | Benchmark Alpha Deviation from | Deviation | Deviation from | Deviation
daily daily Return [1+4] AWErage return sgquare awerage return | sguare
Return Fo =Rk - 2 o =)0
) | @ | emm [P @-my |©0
01-07-2584| 105794 95738
02-07-2584| 10,4902 04427 -0.8431 -0.8450 0.001% -0.8581 0.7363 -0.0128 0.0002
05-07-2564| 10,5014 895033 0.1068 0.1117 -0.0045 00918 00084 -0.0186 00004
0B-07-2584| 10,5723 95678 0.6751 0.6787 -0.0038 0.6602 0.4358 -0.0182 00003
07-07-2584| 10,4774 04g. 23 -0.8428 -0.8938 0.0007 -0.59078 0.8242 -0.0139 0.0002
08-07-2584| 10274 4924878 -1.8460 -1.48472 0.0018 -1.8610 3.8453 -0.0128 00002
09-07-2584| 10,3229 93418 0.4760 0.4754 0.0006 0.4610 0.2125 -0.0141 00002
12-07-2584| 10,3009 93224 -0.2131 -0.2077 -0.0054 02281 0.0520 -0.0201 0.0004
13-07-2584| 10,4338 894431 12411 1.2847 -0.0038 1.2762 1.6287 -0.0183 00003
14-07-2584| 10,3937 94068 -0.3853 -0.3844 -0.0005 -0.4002 0.1602 -0.0155 00002
15-07-2564| 10,4142 44255 0.1972 01988 -0.0018 0.1823 0.0332 -0.0162 0.0003
16-07-2584| 10,4119 84238 00221 -0.0212 -0.0008 00370 0.0014 -0.0155 00002
18-07-2584| 10,2803 930.44 -1.2638 -1.263% -0.0001 -1.2784% 1.6356 -0.0147 00002
20-07-2564| 10,1694 920.4 -1.0788 -1.0791 0.0003 -1.0837 1.1962 -0.0144 0.0002
21-07-2584| 10,1257 42228 0.1%498 0.2010 -0.0014 0.1847 0.0341 -0.0160 00003
22-07-2584| 10,2671 9293 0.7596 0.7644 -0.0048 0.7446 0.5545 010145 00004
23-07-2564| 10,2021 92324 -0.6331 -0.6521 00190 -0.6480 0.4200 0.0043 0.0000
27-07-2584| 10,1404 917.72 -0.54498 -0.547% -0.0020 0.6148 0.3780 -0.0167 00003
28-07-2584| 10,1584 91934 0.1726 0.1785 -0.0040 0.1576 0.0248 -0.0186 00003
30-07-2564| 10.0643 910.61 -0.9263 -0.94494 00233 059413 0.8880 00086 0.0001
02-08-2584| 10.104 91426 0.3245 0.4008 -0.0064 0.3795 0.1440 -0.0210 0.0004
03-08-2584| 10,1531 92236 0.8818 08860 -0.0041 08869 0.7515 -0.0188 00004
04-08-2584| 10,2291 92563 0.3532 0.3545 -0.0013 0.3382 0.1144 -0.0160 0.0003
05-08-2584| 10.0735 91153 -1.5212 -1.5233 00021 -1.5361 2.3588 -0.0125 0.0002
06-08-2564| 10.04 I -0.3326 -0.3324 -0.0001 -0.3475 0.1208 -0.0148 00002
09-08-2584| 10,1838 92151 14323 1.4320 0.0002 1.4173 20088 -0.0144 0.0002
10-08-2584| 10,182 922237 0.0805 0.0825 -0.0020 0.0656 0.0043 -0.0166 00003
11-08-2564| 10,1435 91724 -0.4758 -0.5454 0.0895 04508 0.2408 00549 0.0030
13-08-2584| 10,1556 91754 0.1193 0.0327 00856 0.1043 0.0108 0.0718 00052
16-08-2584| 10218 92242 0.6144 05319 00826 05945 0.3584 00679 00046
17-08-2564| 10,3005 92961 0.8074 0.77495 00274 0.7924 0.6280 0.0133 00002
18-08-2584| 10,3424 43347 0.4650 04650 -0.0040 0.4501 0.2026 -0.0187 00003
18-08-2584| 10,2725 927.08 -0.7334 -0.7365 00032 -0.7484 0.5601 -0.0115 00001
20-08-2584| 10,3294 93227 0.5539 0.5587 -0.0048 0.5390 0.2205 -0.0145 00004
23-08-2384| 105778 45417 2.4058 23451 0.0566 23808 £.7158 0.0420 Q0018
24-08-2584| 10611 95678 03128 0.2735 00394 02980 0.0BEE 00247 0.0006
25-08-2564| 107066 96545 0.2010 09082 -0.0052 0.8880 0.7850 00149 00004
26-08-2584| 10.7004 45479 -0.0578 -0.0634 0.0105 -0.0728 0.0053 -0.0042 0.0000
27-08-2584| 107852 97i.16 0.7425 0.7634 00286 0.7775 0.6046 00138 0.0002
30-08-2584| 109552 98731 15762 15584 00178 1.5613 2.4376 D.0032 0.0000
31-08-2384| 110083 48213 0.4847 04882 -0.0035 0.4857 0.2207 -0.0182 00003
01-08-2584| 109847 Gga.2 -0.3%981 -0.39481 0.0001 404110 0.1888 -0.0146 0.0002
02-09-2584| 110818 485 81 1.0680 1.0737 -0.0057 1.0530 1.1088 -0.0204 00004
03-08-2584| 11.1101 1,000.64 0.2554 0.1832 00722 0.2404 0.0578 0.0575 00033
0B-09-2584| 110787 848745 -0.2826 <0312 00362 -0.2978 0.08EE 0.0215 0.0005
07-09-2584| 110138 899133 -0.5858 -0.6135 0.0278 -0.6008 0.3608 0.0131 0.0002
08-08-25384| 110318 48238 0.1634 0.102% 0.0605 0.1485 0.0220 0.0458 00021
09-08-2584| 109188 48186 -1.0424 -1.0571 00146 -1.0574 1.1181 0.0000 0.0000
10-08-2584| 10,9545 4g5.29 0.3453 0.3493 -0.0040 0.3304 0.1082 -0.0187 0.0003
13-08-2384| 109128 48152 -0.3825 -0.3824 0.0001 -0.3874 0.1580 -0.0145 00002
14-08-2584| 10,8357 47458 -0.7047 -0.7071 00024 0.7196 0.5179 -0.0123 0.0002
15-09-2584| 10,8513 ars.Te 0.1440 0.1242 0.0198 0.1290 0.0166 0.0051 0.0000
16-08-2584| 10282 47853 0.2828 02808 00021 0.2680 0.0T1E -0.0126 00002
17-08-2584| 10,8354 97471 -0.3915 -0.3404 -0.0011 -0.4064 0.1652 -0.0158 0.0002
20-09-2584| 10,8825 96058 -1.4475 -1.4457 o.o022 -1.4625 21388 -0.0125 0.0002
21-08-2584| 10.7578 495734 0.7048 07088 -0.0041 0.585% 0.4760 -0.0187 00004
22-08-2584| 107305 964944 0.2110 02119 -0.0005 0.1961 0.0384 -0.0156 00002
23-09-2384| 109184 498173 1.2606 1.2677 -0.0071 1.2457 1.5517 -0.0218 0.0005
27-08-2584| 108525 476.02 -0.5854 -0.5814 -0.0037 -0.6003 0.3604 -0.0184 00003
28-09-2584| 10,8184 g7ies -0.3142 -0.3145 0.0003 03292 0.1084 -0.0143 00002
20-09-2384| 10,8385 47188 0.1673 -0.1131 0.2804 0.1524 0.0232 0.26857 0.0706
30-08-2584| 10,7532 95435 -0.7687 -0.7717 0.0030 07837 0.6141 -0.0116 00001
01-10-2564| 10.76 954 99 0.0632 0.0664 -0.0031 0.0483 0.0023 -0.0178 00003
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Fuit NAY | Benchmark | Portfolio | Benchrark Alpha Deviation from | Deviation | Deviation from | Deviation

daily daily Return [} awerage return square average return | sguare

Aeturn o= BE - 1 o =g

| @ | eemm [P @-m OO
04-10-2584| 10,8289 g71.22 0.6403 06456 -0.0053 06254 0.3%11 001588 0.0004
05-10-2584| 10,9138 47EEE 0.7840 0.7888 -0.0026 0.7891 0.54915 -0.0173 0.0003
06-10-2564| 10.8514 97325 -0.5718 -0.5731 0.0014 05887 0.3442 -0.0133 0.0002
07-10-2584| 10.9455 4521 04040 04083 -0.0053 D.3351 0.7405 -0.0200 0.0004
08-10-2584| 10,9894 98571 0.3644 03678 -0.0032 0.3454 0.1221 -0.0178 0.0003
11-10-2584| 10,9528 Gg:A45 -0.3330 -0.3307 -0.0023 -0.3480 0.1211 -0.0170 0.0003
12-10-2564| 11.0343 484966 0.7624 07338 0.0285 07474 0.5586 00138 00002
14-10-2584| 11.0096 GETIE -0.2418 -0.2405 -0.0014 02589 0.0&860 -0.0161 0.0003
15-10-2564| 11.0112 GET.44 0.0145 o182 -0.0017 -0.0004 0.0000 -0.0163 0.0003
18-10-2564| 11.0511 491.07 0.3624 03678 -0.0053 03474 0.1207 001588 0.0004
19-10-2584| 10,9505 G802 -0.4103 08132 0.0028 09253 0.8561 -0.0118 0.0001
20-10-2584| 10,9931 UE5S.EE 0.3880 03910 -0.0020 03741 0.1328 -0.0167 0.0003
21-10-2584| 11.0257 R 0.2985 029582 -0.0027 02816 b.07e3 -0.0173 00003
25-10-2584| 10,9584 Gg:El -0.6104 -0.6088 -0.0034 0.6253 0.3411 -0.0183 0.0003
26-10-2584| 10.971% 954,04 0.1232 01252 -0.0020 0.1082 0.0117 -0.0166 0.0003
27-10-2584| 108971 g7732 -0.6817 -.6829 g.o012 06467 0.4854 -0.0135 0.0002
28-10-2584| 10,8898 976.67 -0.0670 -0.0685 -0.0005 00819 0.0067 -0.0152 0.0002
20-10-2584| 10,8574 497467 -0.2057 -0.2048 -0.00049 02207 0.0487 -0.0156 0.0002
01-11-2584| 10.8157 g70.42 -0.4388 -0.4380 -0.002% 04538 0.2060 -0.0176 00003
02-11-2564| 10872 g75.13 0.4834 0.4854 -0.0020 04584 0.2194 -0.0166 0.0003
03-11-2564| 10,8441 a7i64 -0.2566 -0.2554 -0.0013 02716 0.0738 -0.0158 0.0003
04-11-2584| 10.928% 88011 0.7635 0.7680 -0.0045 07488 0.5604 -0.0181 0.0004
05-11-2564| 10928 98003 -0.0082 -0.oo0az -0.0001 00232 0.0005 -0.0147 0.0002
08-11-2584| 109278 g980.22 0.0165 0.0194 -0.0029 00015 0.0000 -0.0176 0.0003
09-11-2584| 10,9311 498053 0.0302 00318 -0.0014 aa152 0.0002 -0.0161 00003
10-11-2564| 109172 97427 -0.1272 -0.1285 0.0013 40.1421 0.0202 -0.0133 0.0002
11-11-2584| 10.9235 974EE 0.0577 00623 -0.0045 00428 0.0018 -0.0193 0.0004
12-11-2584| 109207 47458 -0.0256 -.0288 0.0040 00406 0.0016 -0.0107 0.0001
15-11-25684| 1097 98406 0.4514 0.4563 -0.0049 04365 0.1205 -0.0185 0.0004
16-11-2584| 10,9971 986.51 0.2470 024890 -0.001% 02321 0.0538 -0.0166 0.0003
17-11-2584| 10,9978 49gR.52 0.0045 00010 0.0035 00104 0.0001 -0.0111 0.0001
18-11-2564| 11.027 GB491E 0.2673 02696 -0.0023 02524 0.0637 -0.0170 0.0003
18-11-2584| 10,9788 498438 -0.4389 -0.4842 0.0453 04539 0.2060 0.0306 0.0009
22-11-2584| 11.0314 GB4.18 0.4809 04888 -0.0057 04660 0.2171 -0.0203 0.0004
23-11-2564| 11.0102 G726 -0.1822 -0.14941 0.001% 02071 0.0429 -0.0127 0.0002
24-11-2564| 11.0315 484818 0.1935 0.1955 -0.0020 01785 0.0319 -0.0167 0.0003
25-11-2584| 11.0148 9876 -0.1514 -0.1607 0.0094 0.1663 0.0277 -0.0053 00000
26-11-2564| 10.7296 96193 -2.5842 -2.54992 0.0100 -2a042 B.T81E -0.0047 0.0000
28-11-2564| 10,5774 G945 28 -1.4185 -1.4180 0.0005 -1.4335 2.0548 -0.0142 0.0002
30-11-2564| 10,4306 93508 -1.3874 -1.34820 0.0041 -1.4028 19879 -0.0105 0.0001
01-12-2564| 10.5725 447 82 1.3604 1.3625 -0.0020 1.3455 1.8103 -0.0167 0.0003
02-12-2564| 10.5725 947 84 0.0000 00021 -0.0021 00150 0.0002 -0.0168 0.0003
03-12-2584| 10,5275 94376 -0.4256 -0.4305 0.0048 04406 0.1941 -0.0088 0.0001
07-12-2564| 10,5845 45796 1.4851 15048 -0.00495 1.4802 21208 -0.0242 00006
08-12-2584| 10.7548 96444 0.6729 06764 -0.0035 06580 0.4328 -0.0182 00003
09-12-2584| 10,7322 9p2 24 -0.2287 Rl -0.0004 0.2436 0.0594 -0.0152 0.0002
13-12-2564| 10,7826 L 0.4696 04749 -0.0053 0.4547 0.2067 -0.0200 0.0004
14-12-2584| 10,8303 47113 0.4424 04468 -0.0045 04274 0.1827 -0.0181 0.0004
15-12-2584| 10.7524 96412 -0.7143 07218 0.0026 0.7342 0.5381 -0.0121 0.0001
16-12-2564| 10,9347 98051 1.6954 1.7000 -0.0045 1.6805 2.8240 -0.0192 0.0004
17-12-2584| 109051 47786 -0.2707 02703 -0.0004 02857 0.0816 -0.0151 00002
20-12-2584| 10,8978 95426 -14004 -1.8021 0.0012 -1.915% 36707 -0.0135 0.0002
21-12-2564| 10,7373 Ll 0.3892 03711 -0.0019 0.3543 0.1255 -0.0166 0.0003
22-12-2584| 10.7656 96538 0.2636 02655 -0.0023 02486 0.0618 -0.0170 00003
23-12-2584| 108829 47592 10888 10918 -0.0022 10746 1.1548 -0.0168 0.0003
24-12-2564| 10874 475.13 -0.0818 -0.0809 -0.0008 00987 0.0054 -0.0155 0.0002
27-12-2584| 108777 47551 0.0340 003580 -0.004% Q0191 0.0004 -0.0186 0.0004
28-12-2584| 10,9551 GEZAE 0.7115 0.7145 -0.0030 06966 0.4852 -0.0176 0.0003
28-12-2584| 110311 9893 0.6937 06942 -0.0004 06788 0.4608 -0.0151 0.0002
30-12-2564| 11.0486 448075 0.1405 01466 -0.00461 01256 0.0158 -0.0207 0.0004
04-01-2565| 11.1425 484948 0.8881 08791 -0.0110 08532 0.7279 -0.0257 0.0007
05-01-2565| 11.1775 1,002.61 0.3141 03152 -0.0011 0.2992 0.0885 -0.0157 0.0002
06-01-2565| 10,9674 48371 -1.ETEY -1.8851 0.0054 -1.8%48 35888 -0.0083 0.0001
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Fudl NAV | Benchmark | Portfolio | Benchmark Alpha Deviation from | Deviation | Deviation from | Deviation

daily daily Return ([+4] BWErage return sgquare average return | sguare

Return o= RE - 2 o =3

w | @ T pemm [P @-m [¢7°
07-01-2585( 10.9922 G5 &8 03261 02287 00028 02112 0.0448 -010173 0.0003
10-01-2565( 10,9899 985.79 -0.oz09 -guoa72 -0,0037 -0.0358 0.0013 -0.0184 0.0003
11-01-2585( 11.0588 G981 82 0.6087 06117 -0.0030 0.5938 0.3528 -0.0178 0.0003
12-01-2585( 11.1295 88537 0.6575 06604 00029 0.5428 0.4128 -0.0178 0.0003
13-01-2565( 11.1137 995.58 -0.1420 -0.1412 -0.0007 -0.1588 00248 -0.0154 0.0002
14-01-2585( 11.0795 593 88 -0.3077 -0.3078 00002 03227 0.1041 -0.0145 0.0002
17-01-2565 1111 99587 02753 027497 00044 02603 0.0678 -0u0181 0.0004,
15-01-2565( 11.0089 9g7.8 -0.8100 -0.9100 0.0000 -0.9248 0.8555 -0.0148 0.0002
19-01-2585( 11.0282 88918 0.1571 0.1580 -0.0008 0.1422 b.o2a2 -0.0185 0.0002
20-01-2565( 11.0404 58044 0.1288 01294 -0.0008 0.1138 0.0130 -010153 0.0002
21-01-2565( 11.0026 987.08 -0.3424 -0.3413 -0.0011 -0.3573 0.1277 -0.0158 0.0002
24-01-2885( 10.9811 88515 -0.1854 -0.1835 -0.001% -0.2104 0.0443 -0.0168 0.0003
5-01-2565( 10.9841 985 44 0.0273 002594 00021 0.0124 0.0002 -0.0168 0.0003
26-01-2565( 11.0588 99213 0.ETES 06785 -0.0008 055833 0.4400 -0.0153 0.0002
27-01-2585( 11.0165 88838 -0.3807 -0.3800 -0.0087 -0.3957 0.1585 -0.0154 0.0002
18-01-2565( 11.0396 99046 0. xoa7 0.2125 00028 0.1947 0.037a -0.0175 0.0003
31-01-2585( 11.0703 89328 0.27E1 02857 -0.0078 0.2631 00832 -0.0223 0.0005
01-02-2585( 11.128 99515 0.5031 04893 0.013% 0.4382 0.2383 -0.0008 0.0000
02-02-2565( 11.144 999 78 0.15618 01633 -0.0015 0.1458 00216 -0.0162 0.0003
03-02-2585( 11.1484 1,000.18 0.0385 00400 -0.0005 0.0245 0.0006 -0.0152 0.0002
04-02-2585( 11.1828 1,003.28 03088 03108 -0.0024 0.2938 b.oBs2 -0.0170 0.0003
07-02-2565( 11.2161 1,006.16 02578 0.28&1 00117 02828 0.0830 00029 0.0000
0&-02-2585( 11.2753 1,011.50 0.5278 0.5307 00029 0.5129 0.2630 -0.0178 0.0003
09-02-2585( 11.4745 1,029.80 18022 18052 -0.0070 17872 31841 -0.0217 00005
10-02-2565( 11.4903 1,029 88 0.1028 0.0078 00950 0.0878 0.0077 00804 00065
11-02-2585( 11.4731 102814 -0.1487 -0.1850 0.0193 -0.1648 00271 00048 0.0000
14-02-2585( 11.4028 102108 -0.6145 -0.B857 00712 -0.E2G4 03882 00566 00032
15-02-2565( 11.4981 1,029.70 0.8375 08432 -0,0057 08228 0.6766 -0.0204 0.0004
17-02-2585( 11.56873 1,035 84 0.6018 06080 -0.0042 0.5883 0.3444 -0.0188 0.0004,
18-02-2585( 11.5783 1,035 88 0.0851 -0.0048 00993 0.0801 0.0064 0.0853 00073
21-02-2565( 11.3598 1,019.70 -1.5572 -1.5629 0.0057 -1.5722 24717 -0.0090 0.0001
22-02-2585( 11.3855 1,016.55 -0.2851 -0.3088 0.0238 -0.3001 0.0301 00091 0.0001,
23-02-2565( 11.4271 1,021 68 0.54:20 0.5048 0.0373 0.5270 02778 D227 00005
24-02-2565( 11.2427 1,004 86 -1.6137 -1.6463 0.0326 -1.6287 2.6525 00179 0.0003
25-02-2585( 11.3288 101252 0.7858 07623 0.0035 0.7508 0.5638 -0.0111 0.0001,
18-02-2585( 11.3828 1,016 58 0.4749 04010 0.073% 0.4558 0.2115 00542 00035
01-03-2565( 11.43594 102167 0.4%a0 05007 -0,0017 0.4841 0.2343 -0.0164 0.0003
02-03-2585( 11.4581 102338 0.15635 01654 -0.001% 0.1485 iliFir gl -0.0166 00003
03-03-2565( 11.5137 1,026.15 0.4852 0.2728 0.2128 0.4703 0.x2uz 01478 00382
04-03-2565( 11.3388 1,009 68 -1.5191 -1.6050 00850 -1.5340 2.3532 0.0713 00051
07-03-2585( 11.049 88358 -2.8588 -2.5850 00292 -1.5708 B.B088 00145 00002
08-03-2585( 11.0437 GE287 -0.0480 -0L0620 0.0141 00828 0.0040 -0.0008 0.0000
09-03-2565( 11.1819 994 56 13514 1.21598 0.0316 1.2384 15288 0.0170 0.0003
10-03-2585( 11.2204 585 41 0.3443 03487 00024 0.32%4 0.1085 -00171 0.0003
11-03-2565( 11.3034 1,00531 0.7387 068911 0.0488 0.7248 0.5353 0.0340 00012
14-03-2565( 11.3384 1,008 36 0.3098 03034 0.0063 0.2947 00858 -0.0084 0.0001
15-03-2585( 11.2312 588 72 -0.8485 -0.88&0 0.0105 09604 08224 00041 00000
16-03-2585( 11.378 1,011.85 13071 1.3:47 -0,0178 1.2421 1.6686 -00323 0.0010
17-03-2565( 11.4596 1,019.17 0.7172 0.7135 0.0037 07022 0.4%31 -0.0110 0.0001
18-03-2585( 11.413% 101502 03388 -0.4072 00084 -0.4137 0.1712 -0.0063 0.0000
11-03-2585( 11.3888 1,010 88 -0.3%88 -0.4078 0.0110 04118 0.1686 -0.0037 0.0000
22-03-2565( 11.3859 101253 0.1810 0.1632 -0.0023 0.1450 0.0213 -0.0169 0.0003
23-03-2885( 11.343 1,008 61 -0.3885 -0.3871 0.0018 -0.4005 0.1604 -0.0131 00002
14-03-2585( 11.3844 101234 0.3850 03658 -0.0048 0.3500 0.1325 010145 00004
25-03-2565( 11.344% 1,008.81 -0.3470 -0.3487 0.0017 -0.3819 0.1310 -0.0129 0.0002
18-03-2585( 11.3848 101243 0.3517 03528 -0.0071 0.3357 0.1134 -00218 00005
19-03-2585( 11.4333 1,016.80 0.4260 04318 -0.0058 0.4111 0.1680 -0.0203 00004
30-03-2565( 11.5004 1,022 83 0.5869 0.5930 00082 0.5719 0.3:71 -0.0208 0.0004
31-03-2585( 11.4851 101967 -0.3068 -0.3088 00020 03218 0.1038 -0.0127 00002
01-04-2585( 11.5083 1,023 866 0.3855 03913 00058 0.3708 0.1373 -0.0205 00004
04-04-2565( 11.4994 102281 -0.0860 -0.0830 -0,0030 -0.1010 0.0102 -0.0177 0.0003
05-04-2585( 11.4843 102132 -0.1313 -0.1457 0.0144 -0.1483 b.o214 -0.0003 0.0000
07-04-2585( 11.3288 1,006 38 -1.3540 -1.4628 0.1088 -1.3880 18741 00941 Q.a0ag
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Tunt NAV | Benchmark | Portfolio | Benchmark Alpha Deviation from | Deviation | Deviation from | Deviation
daily daily Return (4] average return sgquare average return | sguare
Return Fo = RE - 2 & =)0
@ | e | e || @-n |70
0E-04-2585| 11.329& 1,006.33 0.0471 -0.0050 0124 00074 00301 -0.0026 0.0000
11-04-2585| 11.2894 1,002 47 -0.3548 -0.3838 0.0287 -0.3898 0.1387 0.0141 0.0002
12-04-2565| 11.2609 496 54 -0.2524 -0.5915 03391 -0.2674 0.0715 03244 0.1052
18-04-2565) 11.2841 9818 00284 -0.4758 05841 0.0135 o.Gd0: 0.4894 02385
19-04-2585| 11309 49154 0.3486 -0.0212 04158 0.3837 0.1472 0.4051 0.1641
20-04-2565| 11.3176 49394 0.0760 0.2370 -0.1804 0.0611 0.0037 -0.1756 0.0308
21-04-2565| 11.3818 48537 0.3405 0.4457 -0.0552 0.3756 0.1411 -0.0898 0.004%
23-04-2565| 11.3409 9958 -0.1838 -0.2574 0.0735 -0.158% 0.0396 00588 0.0035
25-04-2565| 11.2303 ag3 07 -0.8752 -1.2784 0.3031 -0.49502 0.9805 0.2885 0.0832
26-04-2565) 11.2151 88118 -0.1353 -0.1843 o.058% -0.1503 00226 0.0443 d.0020
27-04-2565| 11.1209 uTETE -0.3048 -0.2445 -0.0803 -0.3194 0.1023 -0.0750 0.0056
28-04-2565| 11.2416 45354 0.5429 0.4884 0.0545 0.5274 0.2787 0.0398 0.0016
28-04-2565) 11.2488 88356 o4 0.0020 0.0451 0.0322 0.aa10 0.0304 0.0004
03-05-2585) 11,1968 gTa01 -0.4455 -0.4626 0.0171 -0.4804 0.2120 0.0025 0.0000
05-05-2565| 1118 4T S8 -0.1500 -0.2074 0.0573 -0.1850 00272 0.0426 0.0018
0B-05-2565) 11.0623 85674 -1.0528 -1.0430 Rilalui=r-] -1.0877 1.1400 00244 0.0006
09-05-2585| 10922 95433 -1.2683 -1.2g88 0.0205 -1.2832 16467 0.0059 0.0000
10-05-2565| 11.0509 4g5.4% 1.1802 1.1694 0.0108 1.1852 1.3578 -0.0038 0.0000
11-05-2565| 11.0045 8981 66 -0.3748 -0.3887 o.o221 -0.3858 0.1518 00074 0.0001
12-05-2565| 10.879 95031 -1.1853 -1.1803 -0.0051 -1.2003 14407 -0.0198 0.0004
13-05-2565| 10.9102 95306 0.2868 0.2894 -0.0028 0.2718 0.0739 -0.0173 0.0003
17-05-2565) 11.1122 87051 18815 1 8304 o.0205 18355 3378 0.0058 0.0000
18-05-2565| 11.1855 47701 0.6596 0.66493 -0.0101 0.6447 0.4156 -0.0248 0.0006
18-05-2565( 11.0857 96684 -1.0353 -1.040% 0.0057 -1.0502 1.1030 -0.0080 0.0001
20-05-2565) 11.1502 87738 10886 1.0881 0.0605 10736 1.1826 -0.0142 0.0002
23-05-2585| 11.2999 UEE 94 0.9803 0.89802 0.0001 0.96854 04319 -0.0145 0.0002
24-05-2565| 11.2153 497856 -0.7487 -0.7478 -0.000% -0.7838 0.5831 -0.0156 0.0002
25-05-2565) 11.1513 477 48 -0.2140 -0.2144 0.00604 02288 00524 -0.0143 0.0002
26-05-2565| 11.2556 48308 0.5746 0.5760 -0.0014 0.5598 0.3132 -0.0161 0.0003
27-05-2565| 11.3011 G9E7 .08 0.4042 0.4055 -0.0018 0.3853 0.1515 -0.0163 0.0003
30-05-2565) 11.4014 =] 0.8875 0.8915 -0.0040 0.8726 0.7614 -0.0187 0.0003
31-05-2565| 114762 1,002 24 0.6561 0.6385 00174 0.6411 0.4110 00028 0.0000
01-08-2565| 11.4765 1,002.24 0.0026 00000 000286 -0.0123 0.0002 -0.0121 0.0001
02-05-2565) 11.4038 g95.4 -0.6335 -0.6328 -0.0004 06434 0.42085 -0.0156 0.0002
0B-06-2565| 11.3957 48524 -0.0710 -0.0663 -0.0048 -0.0880 00074 -0.0194 0.0004
07-08-2565( 11.290% 88607 -0.8188 -0.8214 g.0a1? -0.9348 0.8735 -0.0128 0.0002
08-05-2565) 11.3203 U8 £6 0.2604 0.2627 -0.0023 0.2454 00802 -0.0164 0.0003
09-06-2565| 11.3716 499315 0.4532 0.4542 -0.0010 0.4382 0.1%20 -0.0157 0.0002
10-08-2565( 11.3083 898781 -0.5566 -0.5578 g.0a12 -0.5718 0.3267 -0.0135 0.0002
13-06-2565) 11.0827 UgE_ 75 -1.8066 -1.8097 0.0031 -1.4215 36822 -0.0116 0.0001
14-06-2565) 11.1148 47084 0.1982 0.2003 -0.0010 0.1843 0.0340 -0.0157 0.0002
15-08-2565| 11.0802 896581 -0.4812 -0.4824 g.0a12 -0.5062 0.2562 -0.0135 0.0002
16-06-2565| 10.8203 8448 -2.1590 -2.1752 o.0oe1 -1.1840 4. Te08 -0.0086 0.0001
17-06-2565| 10.8219 44505 0.014& 0.015% -0.0011 -0.0002 00000 -0.0158 0.0002
20-05-2565 | 10.8382 84534 0.133 0.1385 -0.0044 01172 00137 -0.0180 0.0004
21-05-2565| 10.9318 454 71 0.8822 0.8845 -0.0022 0.8873 0.7522 -0.0164 0.0003
22-06-2565| 10.8301 9458 -0.8303 -0.9333 0.0030 -0.9453 0.8335 -0.0117 0.0001
23-05-2565 | 10.8029 44343 -0.2812 -0.2514 0.008a5 02881 ilapal] -0.0142 0.0002
24-08-2565| 10,8219 95036 0.7313 0.7355 -0.0043 0.71583 0.5131 -0.0190 0.0004
27-06-2565| 10.9768 45871 0872 0.8785 -0.0085 0.8571 0.7347 -0.0212 0.0004
25-08-2885) 11041 88873 1.0404 1.0452 -0.0042 10254 145815 -0.0194 0.0004
29-06-2565| 11.0265 GE3 08 -0.581F -0.5832 o.oo7 -0.5585 0.3858 -0.0130 0.0002
30-08-2565| 10.8891 a51.07 -1.2461 -1.2470 0.0a10 -1L.2810 1.5802 -0.0137 0.0002
Average Portfolio return = 0.0150%
standard deviation (daily) = 0.7727%
Annualized standard deviation = 0.7727% X V252 =12.2657%
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Tracking Difference 3.6037% - 0.0686% = 3.5351%

Average Relative return = 0.0147%
Tracking Error (daily) = 0.0600%
Annualized Tracking Error = 0.0600% X V252 = 0.9521%

(3.6037% —0.6517%)

Sharpe ratio = = 0.2407
12.2739%
Alpha = 3.6037% - 0.0686% = 3.5351%
(0.5992)
Beta = ———=0.9905
(0.6049)

Yield to Maturity
¥ o ¥ . 4444
mwmwﬁmg 10 1 waenaaniily 6% ¢all “Qﬂﬂidﬂ FaNIIA1 950 LN LATHIN

AU167 1,000 LN é’@mm@lauLmuﬁ’]mmﬁmﬁﬁumumgwhﬁ'u

6%
050 10X2 (1000 x(?)) . 1000
=1 (14YTM)®  (14YTM)?®
YTM = 3.35% lan3edl

A9 é’@mwa@ammuﬁﬁmmauﬁﬁumumq 3.35% x 2 = 6.69% il

Portfolio Duration

ﬂammwmwmwﬁ ﬁmmmumﬂmmﬁ 3 atuluwase

Ha@h'ﬁ'amu mqmﬁﬂm’mwﬁ (Duration)
Gli’lmi%‘i 1 12,000,000 3.0
ATIETWIL 2 6,000,000 7.0
Gli’lmi%‘i 3 6,000,000 6.0
Haﬂ"]i’m 12,000,000 + 6,000,000 + 6,000,000 = 24,000,000
iananiudasaalunaaunmeiadseinnn
@iﬁm‘mﬁ 1: (12,000,000 / 24,000,000 ) x 3.0 =15
@li’la’ﬁ%ﬁ 2 : (6,000,000 /24,000,000 )x 7.0 =1.75
@li’la’ﬁ%ﬁ 3 : (6,000,000 /24,000,000 )% 6.0 =15

Portfolio duration = 15+175+15 =475
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(Composite Return) n1alan133an13vasanznsalasunite

o 1 & % 1 o €A a .
ﬂ’]iﬂ’l%’)m‘[ﬂ ﬂﬂ?d%ﬂﬁ%ﬂﬁ?ﬂﬂﬁﬂﬂﬂiﬂﬂﬁ%ﬁﬂﬁﬂadﬂﬂdn% (Asset-weighted Average)

Casser = [ (MVB,; x R)
IVIVBTOTAL
lagld MVB, @e aﬁ’wmugaﬁm%’wﬁﬁuqﬂ% o IBLINAUIZLLIANG BINTT
= = .
WlgungUYaINaING |
sz R A DATINAABLLNUIDINGINY |

A EIINIIAIWID

%anamusw NAAMIWIAUANS (AV.) | WARBUUNYK (3D8AZ)
A 500 15
B 3,000 10
C 10,000 5
D 1,000 10
E 2,000 12

wamsﬁ'nﬁm'mfﬂmmd’mﬁ'mﬁfnéf'aﬂga@i'm%'wsfauqﬂ%mmnamu
(500x15%) + (3,000x10%) + (10,000x5%) + (1,000x10%) + (2,000x12%)
(500 + 3,000 + 10,000 + 1,000 + 2,000)

7.36%




