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Asset
Management

KARBLILYILIBNNEN YU
(Fund Return) N/A 1.05% 6.75% -5.82% 9.11% 4.60% -1.26%
NRRBLLYIFATIA
(Benchmark Return) N/A 2.94% -2.97% -1.70% 3.03% 6.68% 10.96%
ANNAUAIUIBINRGL TN Y
(Fund Standard Deviation) N/A 1.69% 1.52% 2.91% 2.35% 4.31% 1.54%
ANNER LA ITIR

N/A 3.23% 2.84% 4.27% 4.02% 7.31% 5.59%

(Benchmark Standard Deviation)

-8.38%

-13.21%

4.25%

10.34%

LT

(Since Inception) ¥

aausau 3 1AaU 6 LABY 11 31 51 10 1/
(YTD) " (3 Months)” (6 Months)” (1 Year) 2 (3 Years)? (5 Years)? (10 Years)?
NASBLLYIUYBNNENY)Y
(Fund Return) 3.00% 2.65% 2.21% 5.06% 4.56% 0.70% N/A
und Return
NRABLLYIUAAITIR
(Benchmark Return) 4.50% 3.51% 3.32% 7.73% 4.32% 3.67% N/A
ATINEURIIUUDNHASI AU
(Fund Standard Deviation) 2.29% 0.93% 2.22% 2.60% 5.37% 4.90% N/A
o o o
ANNEUHNIUUDAITIA
(Benchmark Standard Deviation) 2.86% 0.79% 2.78% 3.19% 5.57% 6.37% N/A
Tracking Difference (TD) 1 Year -2.67%
Tracking Error (TE) 1 Year 1.65%

N8 (Remark) 1) HAABLILIUARTI9IAT (Return per period)
2) uanaLusall (Return per year)
v o & o ' P [ v o & e e P | o
3) MARNNENUEEaNT 1 U nasaLuVUsaTINIaT MAansnaeyuNInnd sy 1 U nanauuvusiel!

(If Since inception < 1 Year Return per period, If Since inception >= 1 Year Return per year)

1.92%

2.95%

4.91%

6.05%

4.18% 5.68%
11.03% 8.11%
8.03% 2.02%
6.34% 2.38%
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Management
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ssrasagluauaimainsoadyuls (Investment Grade) uas/visa asansuilalasumednausLANNUITadE (Unrated Bond)
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wma’lﬁwﬁﬂsznaumsgqnmmumm (Active Management)

31 W.A. 2566 - ﬂ@@ﬁu : At Bloomberg Contingent Capital Western Europe TR Hedged USD
ﬂé’um?ﬂmﬁayumsﬂmﬁuﬂmmﬁmﬁmmLmnu/?v"s/u (75%), o141 Bloomberg U.S. Treasury: 1-3 Year Total Return Value USD
ﬂé’um?ﬂmﬁayumsﬂmﬁuﬂmmﬁmﬁmmLmnu/?v"s/u (25%); 01 .A. 2565 - 30 W.A. 2566 . AT Bloomberg Global Aggregate
Total Return Value Unhedged USD UsLisagisnsuani/Aenaiaiiigumanafuiny o SullAuaniuasemuums; o1 a.A. 2562 - 31
£.A. 2564 : A JP Morgan Emerging Markets Bond Index (15%), A% Barclays Global Agg Corporate TR Index (15%), A
BofA ML Global HY Index (25%), A% BofA ML Contingent Capital Index (25%) uag LIBOR 3-month 119n#98 credit spread
(BBB) (20%) lusilanaiiuiny; ﬁ?‘uwﬁﬂm%nmzm - 31 .A. 2561 : A JPMorgan Emerging Markets Bond Index (15%), AT
Barclays Global Agg Corporate TR Index (15%), A BofA ML Global HY Index (25%), A% BofA ML Contingent Capital Index
(25%) uae LIBOR 3-month uangagl credit spread (BBB) (20%) lusilanaiiuiny

31 May 2023 - present : Bloomberg Contingent Capital Western Europe TR Index Hedged USD adjusted by hedging cost to
THB (75%), Bloomberg U.S. Treasury 1-3 Year Total Return Index Value USD adjusted by hedging cost to THB (25%); 01 Jan
2022 - 30 May 2023 : Bloomberg Global Aggregate Total Return Index Value Unhedged USD adjusted by exchange rate to
THB; 01 Jan 2019 - 31 Dec 2021 : JP Morgan Emerging Markets Bond Index (THB) (15%), Barclays Global Agg Corporate TR
Index (THB) (15%), BofA ML Global HY Index(THB) (25%), BofA ML Contingent Capital Index (THB) (25%) and LIBOR
3-month plus credit spread (BBB) (THB) (20%); Sincelnception - 31 Dec 2018 : JP Morgan Emerging Markets Bond Index
(THB) (15%), Barclays Global Agg Corporate TR Index (THB) (15%), BofA ML Global HY Index (THB) (25%), BofA ML

Contingent Capital Index (THB) (25%) and LIBOR 3-month plus credit spread (BBB) (THB) (20%)
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