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Asset Plus Foreign Fixed Income Plus Fund (ASP-FFPLUS)

nilvEodsoudouasUloyadnAry factsheet

Violya ru Uf 29 0.n. 2567

sUANUOYaINU : d:auyani

Bogo class : ASP-FFPLUSA

Us:INNNednusou/ngunednusou

Uszinnneunusou : NadnusaumsIansHill/nesnusauRItiuainuIuuBAoUIEsIFNIUS:INA
Ndunadnusou : Global Bond Fully F/X Hedge

ulsureia:nagnsnisainu

- aunuluRSNESIIKIKT 1az/rEonsnaNsPINTInUNU lla:/HEoms1aNsNINSRU lla/rSonLiou CIS lla/rso
Ruthn naz/rdenswaaudulnftanuuzrusuiAuonulnelFsuUAUIRLTEUIINEITNIUANNSSUNS
n.a.n. K¥oAnuNssuNMsiAURanANUUs:NAMKUATENaINUadNUls Iazonelnisasnulundoilsda
nsnansiddryrunBoviedountinnu (Structured Note) ns1asHiRDAURUAILUNBaToRINI RaUISH
aunulii (Non-Investment Grade) lla=/r§onsnansninlulfsunnsInsUAUAIULINRSefio (Unrated)

- naunueaunuludryry1Boviedodntin (Derivatives) IoIWUUs:ANSNwWN1sadnu (Efficient Portfolio
Management)

- msavnulusids:inA UsBndnnsulouteie:rinmsdosnunouiFeusUsnsIanIUaBURUASY
AUszinAIfeunuruAludnsltiosndnsosa: 90 vesyarRuadnulusgUs:inA

- NoUNULIK3IlAWaUs:NeUNNSEINIABTEAR (Active Management)

wanmsAduwuna:astigdndiouras 5 UUQnu (%siol)

[l ASP-FFPLUSA Benchmark  [JJi] Peer avg
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-5% -2.88%
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-11.41%
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2019 2020 2021 2022 2023

wansAtunudeunaanuudnkun (%seU)

YTD 31U 6 Ifeu 1U
nadnu 1.14 1.14 2.62 -1.46
2GR 0.80 0.80 3.31 475
AlodglunduIAsonu -0.30 -0.30 4.41 1.37
A WHUWOUNSINU 1.73 1.73 1.78 2.65
ADLIULIOUABTESA 1.07 1.07 1.22 1.21

30 57 100 AIIRIAAINOINU
nadnu -0.90 0.83 N/A -1.15
2GR 1.24 1.72 N/A 2.20
AlodglunduIAsonu -2.57 -0.28 N/A N/A
A WHUWOUNSINU 2.67 2.31 N/A 4.57
ADLIULIOUABTESA 1.32 1.10 N/A 0.94

SHAUADUIEEY

AoWIFEIUIUNaN Aouv1Igy

ainuluwusUnssguna na:nsnanstitiionsu Ineinsnans non-
investment grade / unrated INUN31 20% IIKLIDENIN 60% Vo NAV

VeanoJnusou

SuamAn:10gunadnu : 12 1.8. 60

SUISUAU class : 12 1.6, 60

ulsurenisdneiuduwa : Tuse

91gnadnu : lnnum

wdnnasnaunu

une N0 TADU (s 01 0.9. 66)

une Ug=nig AUIUST (MG 17 U.A. 67)

Pstisan

st Bloomberg GLOBAL AGGREGATE Total RETURN INDEX
VALUE Hedged USD o1g 1 - 3 U USusioesiununisdovnunoiu
iFovsusnsanildsuniiorusruwanauinuiduanaiuuin ru
SuRadnu Tudndou 100%

FIFiou

- msavnulunaunusoulblgnisuniiu

- wamseitunuluasnvesnainusoudlfiduzEugutivwans
AnduiulusunAn

nsiisousiafunesn : TASumsSuseson CAC

IAduAUNaINU Morningstar :

KivdegyouaUuIfil

"fjasnuauisnAnuindouliousms
AoIFIsuaNwWAEedlsTu
KUudoBuouaUUIRL"
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ASP-FFPLUSA

msSontiovainu

duritnsge : Nnduriinis

19a1riNIs : Aunsinanidaiinas - 15:30 u.

mssonSaisnius : 1,000 un

mssonSuinlUius : 1,000 un

KUEINR : T+5 = 5 Jurinis GuinnduritstenisvigAuruosanu InebirdusoudUKgANINISVoINaINU
aunsngdunganaanulFRISuTssveIUsEnInnnsiia:/MéoiSulssveuriatuauunmsiensosugoAuntiovainu

(61)

- durinns runeie SuidafnsmuUnAveIUSENIANTS nadnusnUs:INA a:Us:InARIREoVeuNISaINu

(t1id)

MSsviwAunLduaInu

Juritn1svigAu : NNdURNNIS

MsvIgAUTUS : 0 un

UOﬂﬂ\]IHﬁO\'I_UFi’] :0un

S:g:10aMNISSURNUANIYAU : T+5

Fhsssmﬁuuﬁ'|’s'an|ﬁumnna\1nusou (% rioUvau NAV)

AsssuItioy
NISVANIS

souAlgIe

quanluinu
1.61

2.68

HUBIKGR : - ASSSUITBUAINAN9SOUNIBYaANIWL HEamEauln (fhd)
- snsniSunifuesavassouAtEseiluveyanmuseulinydandavainainu

AnsssuitisuRSenifueNgiiontios (% veayarndovie)

AsssuItigy

n1SV1g

nssudoAu
msduilasunLiosadnuin
msduilasuntiosadnuoon

n1slountios

ganluinu

1.61

50.00

HUNBING : - ANSSSUITEUAINEN0SOUNMBYaAIWU HEannE3UTA (i)

- Ansssuitounaslounuos Anduuan/sienis

IUDSY
0.00

0.15

IUISY

0.00

19a1riNIs : Ausinanidaiinas - 15:30 u.

Adl USBNIANSIWTISAUNIUABUINaYANSSSUITBURSENITUISIINNEINUSILIA /Ko INGHo

KlssadnuIieliaonndainunagnsksornlEsnalunmsusmsdnnis

dndouus:innnsweauRainu

nuogaunu
NuwWan/aonanivu
nsansktiionsu

AS1ASHUSIUNA

Buq

ndweauniaunu 5 Suduisn®

% NAV

75.99 AWEMFUA LX-FF
28.13 AGSDFUS LX-FF
16.32 US912797HG57
9.02 SAWAD240A

-29.46 TPIPL256A

% NAV

48.30

27.69

9.02

5.01

3.79

Voyaiguans

Maximum Drawdown : -8.31 %
Recovering Period : -

Fx Hedging : 71.80 %
dns1douUnUBYUNISaINU : 1.99 1M
91EI0AUVOINSIANSHT : 1 Idou 12 u
Yield to Maturity : 0.96 %

nsdndssnisadnuiusinads:ine

LUXEMBOURG

UNITED STATES

nisdnassmsadnulugoenmsians 5 Sunuiisn

GOVERNMENT USA

SRISAWAD CORPORATION PUBLIC
COMPANY LIMITED

TPI POLENE PLC.

TRUE CORPORATION PUBLIC COMPANY
LIMITED

AP (THAILAND) PUBLIC COMPANY
LIMITED

msdaassmsadnuAUSUAUAILLNGeTio
(% NAV)

TuUs:zinA nation
Gov bond/AAA
AA
A 11.31
BBB 5.01
ANd1 BBB
Unrated

% NAV

75.99

9.02

% NAV

9.02

5.01

3.79

3.76

3.76

International



ASP-FFPLUSA

HUNYING) :

*AWEMFUA LX-FF : AXA WF ACT Emerging Markets Short Duration Bonds Low Carbon, AGSDFUS LX-FF : AXA WF Global Inflation Short Duration Bonds Fund,
US912797HG57 : US GOVT TREASURY BILL, SAWAD240A : Aufivouusiin FSadan nosuaisiu 911 (Unsu) ASIR 5/2565 yan1 ASUU 2567 lla: TPIPL256A : Kujusen
fiwlo Twau w100 91in (UKIBU) ASIA 1/2021 DUE A.D. 2025

Auli MuaUISNASIBA:IBERSUAUAIULINRafioVaInsIanshiivadnadnusnaUs:INARGN1SaINUIGA https://funds.axa-im.lu/en/fund/axa-wi-act-emerging-markets-short-
duration-bonds-low-carbon-f-capitalisation-usd/#documents lia: https://funds.axa-im.lu/en/fund/axa-wf-global-inflation-short-duration-bonds-f-capitalisation-

usd/#portfolioAnalysis

msavnulunaunuduinung 20% (navluds:inFia:/Manousnaus:ine)

AXA WF ACT Emerging Markets Short Duration Bonds Low Carbon ISIN Code : LU0800573189

Bloomberg code : AWEMFUA LX

AXA WF Global Inflation Short Duration Bonds F Capitalisation USD ISIN Code : LU1353951533

Bloomberg code : AGSDFUS LX

AresuY

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
nmsavnuiinisilsunlasvesdnsiuaneuninutiosndnnisivasuiladveidnsiwanaulinuvainaunanniwgvesnain Beta Uinnan 1 1dnidn nannsweluwasnnisadnuiinis
Wasunlaivesdnswanauinuuinnamsivaguiavesdnsiuanauinuvainaunannswevainann

A Buiduwaan

Tracking Error dnswanaulinuvadnadnuius:ansn wiunmsiZeunuuasiiszan Inoran tracking error i1 KUNefunednusoudUs:ansnwlunsaswuanaunulkindIAeunussts
5 NoUNUSOURTAN tracking error gu 9:JdnswaneuUINUIABINAUK N INABTEIALINVU

Yield to Maturity dnswaneulinuannisadnulunsaanshitiinsfioounsuriunang Buruoruanaenitene-lfsulueunAnnasnengmsiansia:RUSFUA9IRSUAU tihunAnaniOu
yardequu [nelEandnsiuanaulinuVadnesnusounsIanskl AMUSNUIINANIRAERoIIKUNYaY Yield to Maturity Vadnsnashiiisia:ioRnasnuinisainu iiaziiesenn Yield to
Maturity Gruosumsguiduilosidusisioll SuanunsnunluldiuSeuIRBUSsWanouINUs:KoNNednusounsanshtindulsunefionsounsashiiouAsUrnHUR YIA-IANUIUNS
aunuRTNAABIAUTE

USBNHANNSWEIRNISNOINU lIDasN Wad 9111n
Aog : 1aVA 175 91A1sa1ssBRN0199S 5U 17 aUUANSTE INOIRYUKAILY IVAEINS NSIINWUKAUAS 10120

InsAwn : 0-2672-1111, E-mail : customercare@assetfund.co.th, Website : www.assetfund.co.th
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UsBnrannSwganNIsNaINU lIodisn wad 311n

naunuIln lRaBNWAZ ns1ansktisnaUs:inA waa

Asset Plus Foreign Fixed Income Plus Fund (ASP-FFPLUS)

nilvEodsoudouasUloyadnAry factsheet

Violya ru Uf 29 0.n. 2567

slinnLosaINU : SUBoAUSHIULRA

Bogo class : ASP-FFPLUSR

Us:INNNednusou/ngunednusou

Uszinnneunusou : NadnusaumsIansHill/nesnusauRItiuainuIuuBAoUIEsIFNIUS:INA
Ndunadnusou : Global Bond Fully F/X Hedge

ulsureia:nagnsnisainu

- aunuluRSNESIIKIKT 1az/rEonsnaNsPINTInUNU lla:/HEoms1aNsNINSRU lla/rSonLiou CIS lla/rso
Ruthn naz/rdenswaaudulnftanuuzrusuiAuonulnelFsuUAUIRLTEUIINEITNIUANNSSUNS
n.a.n. K¥oAnuNssuNMsiAURanANUUs:NAMKUATENaINUadNUls Iazonelnisasnulundoilsda
nsnansiddryrunBoviedountinnu (Structured Note) ns1asHiRDAURUAILUNBaToRINI RaUISH
aunulii (Non-Investment Grade) lla=/r§onsnansninlulfsunnsInsUAUAIULINRSefio (Unrated)

- naunueaunuludryry1Boviedodntin (Derivatives) IoIWUUs:ANSNwWN1sadnu (Efficient Portfolio
Management)

- msavnulusids:inA UsBndnnsulouteie:rinmsdosnunouiFeusUsnsIanIUaBURUASY
AUszinAIfeunuruAludnsltiosndnsosa: 90 vesyarRuadnulusgUs:inA

- NoUNULIK3IlAWaUs:NeUNNSEINIABTEAR (Active Management)

wanmsAduwuna:astigdndiouras 5 UUQnu (%siol)

[l ASP-FFPLUSR Benchmark  [JJi] Peer avg
0y
10% 7.26% 7.70%
5.44%
o 4.29% 4.32%
5% Z4% b 96%

32%
0.84%
0.11%
0% |
N

-1.80%

-0.07%

_5% -2.84%
-10%
-11.41%
-15%
2019 2020 2021 2022 2023

wansAtunudeunaanuudnkun (%seU)

YTD 31U 6 Ifeu 1U
nadnu 1.15 1.15 2.65 -1.41
2GR 0.80 0.80 3.31 475
AlodglunduIAsonu -0.30 -0.30 4.41 1.37
A WHUWOUNSINU 1.73 1.73 1.78 2.65
ADLIULIOUABTESA 1.07 1.07 1.22 1.21

30 57 100 AIIRIAAINOINU
nadnu -0.83 0.89 N/A -1.12
2GR 1.24 1.72 N/A 2.20
AlodglunduIAsonu -2.57 -0.28 N/A N/A
A WHUWOUNSINU 2.67 2.31 N/A 4.57
ADLIULIOUABTESA 1.32 1.10 N/A 0.94

SHAUADUIEEY

AoWIFEIUIUNaN Aouv1Igy

ainuluwusUnssguna na:nsnanstitiionsu Ineinsnans non-
investment grade / unrated INUN31 20% IIKLIDENIN 60% Vo NAV

VeanoJnusou

SuamAn:10gunadnu : 12 1.8. 60

SUISUAU class : 12 1.6, 60

ulsurenisdneiuduwa : Tuse

91gnadnu : lnnum

wdnnasnaunu

une N0 TADU (s 01 0.9. 66)

une Ug=nig AUIUST (MG 17 U.A. 67)

Pstisan

st Bloomberg GLOBAL AGGREGATE Total RETURN INDEX
VALUE Hedged USD o1g 1 - 3 U USusioesiununisdovnunoiu
iFovsusnsanildsuniiorusruwanauinuiduanaiuuin ru
SuRadnu Tudndou 100%

FIFiou

- msavnulunaunusoulblgnisuniiu

- wamseitunuluasnvesnainusoudlfiduzEugutivwans
AnduiulusunAn

nsiisousiafunesn : TASumsSuseson CAC

1. 0.0, 0. ¢

ritlvdegsouaUuifiu

IAduAUNaINU Morningstar :

"fjasnuauisnAnuindouliousms
AoIFIsuaNwWAEedlsTu
KUudoBuouaUUIRL"

www.assetfund.co.th



ASP-FFPLUSR

msSontiovainu

duritnsge : Nnduriinis

19ariNAs : Auisioantarianas - 15:30 u.

msdonduisniusii : 1,000 un

msgondutinluiiusii : 1,000 uan

KUEING : T+5 = 5 Jurinis GuinNduritsienisvigAuruosanu InebirdusoudUKgARINISVaINaINU
awnsngidunganaunulffisulssvesusEndnnisiia: miaisulssveutiatiuauumsieniosudoAuntiosadnu

(V)]

- Suriims Kunefe SuidaiimsauUNAVeIUSENIANTS NeunusaUs:INA la:Us:INARIRgavouiun1sadnu

(61)

MSsviwAunLduaInu

JURNSVIgAU :

- llvupagwugiiorusyanu : NNduritns

- luusuBoRudnlulF : Tuuda: 12 Ady

MIsVIBAUTUS 1 0 un

gonAdInEDTU : 0 UN

S:g:10aMNISSURNUANIYAU : T+5

n'ﬂsssu|ﬁuuﬁ'l’s'an|ﬁumnnauqusou (% sioUvau NAV)

AsssuItioy
NISYANIS

soumlgae

auanliinu
1.61

2.68

HUNBING : - ANSSSUITEUAINEN0SOUNBYaAIWL HEannE3UTA (i)
- snsniSenifuesavasourntiseiluvieyamuseulinyganaavainainu

ArsssuitisuRSenIfuINEfionLios (% vauyardovle)

ASSSUItIgY

NISVY

mssudoru
msduilasuntiosadnuiin
msduilasunLiosainuoan

n1slountios

auanluinu

1.61

50.00

KUNBINGR : - n"lsssu|Uuuﬁanehosoun'1@gam|vﬁu rSon1@aula (f10)
- ArsssuidounaslourussAniduuIN/s1ens

IUDSY
0.00

0.15

IU9SY

0.00

19ariNAs : Auisiioantarianas - 15:30 u.

Aul USBNInMsonawansuIUasUIUalrsssUItoURISENITUISIINNaINUSOUIIa:/MEa9 Lo

ruowaunuiwelhdenndavnunagnsnionldinalunisusriisinnis

dndouls:nnniwgAuRadnu

nuogaunu
Nuthn/aonanivu
nsaishllonsu

ﬂS']H’]SHUV Jula

duq

ndweaunaunu 5 Susunsn®

% NAV

75.99 AWEMFUA LX-FF
28.13 AGSDFUS LX-FF
16.32 US912797HG57
9.02 SAWAD240A

-29.46 TPIPL256A

% NAV

48.30

27.69

9.02

5.01

3.79

Voyaiguans

Maximum Drawdown : -8.19 %
Recovering Period : -

Fx Hedging : 71.80 %
dns1douUnUBYUNISaINU : 1.99 1M
91EI0AUVOINSIANSHT : 1 Idou 12 u
Yield to Maturity : 0.96 %

n1sdnassnisasnulusads:inA

LUXEMBOURG

UNITED STATES

nisdnassmsadnulutioennsiais 5 sunulisn

GOVERNMENT USA

SRISAWAD CORPORATION PUBLIC
COMPANY LIMITED

TPI POLENE PLC.

TRUE CORPORATION PUBLIC COMPANY
LIMITED

AP (THAILAND) PUBLIC COMPANY
LIMITED

msdngssmsadnumusuAiuaouLnBotio
(% NAV)

TuUszinA nation
Gov bond/AAA
AA
A 11.31
BBB 5.01
»n51 BBB
Unrated

% NAV

75.99

9.02

% NAV

9.02

5.01

3.79

3.76

3.76

International



ASP-FFPLUSR

HUNYING ©
*AWEMFUA LX-FF : AXA WF ACT Emerging Markets Short Duration Bonds Low Carbon, AGSDFUS LX-FF : AXA WF Global Inflation Short Duration Bonds F
Capitalisation USD, US912797HG57 : US GOVT TREASURY BILL, SAWAD240A : Hufivouusiin ASadain nosuaissu 1A (Unsu) ASIA 5/2565 yan1 ASUT 2567 Na:
TPIPL256A : RUUSEN Awlo Twau Iwa109s 97 (Unsu) ASIA 1/2021 DUE A.D. 2025

- dnsuntiopanustinSuoAudnlulA USENIANS:AITUNMSSUBaAUNUdBaINUSATUTATRINLHorUopanu TIuTa: 12 AS) ausnasiazBenURLTARKIIEEEU
aduifiunazgdouiioyanaunusol

Auli MuauIsNRsIBa:IBERSUAUAIULINRofiovaInsanshitivadnednusnaUs:INARGN1SaINUIGA https://funds.axa-im.lu/en/fund/axa-wi-act-emerging-markets-short-
duration-bonds-low-carbon-f-capitalisation-usd/#documents lia: https://funds.axa-im.lu/en/fund/axa-wf-global-inflation-short-duration-bonds-f-capitalisation-

usd/#portfolioAnalysis

msanulunesnuduifiungn 20% (nadluus:inAna:/réanouswus:inF)

AXA WF ACT Emerging Markets Short Duration Bonds Low Carbon ISIN Code : LU0800573189

Bloomberg code : AWEMFUA LX

AXA WF Global Inflation Short Duration Bonds F Capitalisation USD ISIN Code : LU1353951533

Bloomberg code : AGSDFUS LX

AresuY

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

A Buiduwaan

Beta szAUlla:=RANNNsIVasuIladvesdnswanaulinuvasnannswsluwasnnisainu Ingidssuifisunudnsimsiuasuiladvednann Beta liosndn 1 1anidn nannsweluwos
nmsavnuiinisilsunlasvesdnsiuaneuninutiosndnnisivasuiladveidnsiwanaulinuvainaunanniwgvesnain Beta Uinnan 1 1dnidn nannsweluwasnnisadnuiinis
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