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Standard Deviation 0.51 %
Sharpe Ratio 0.87
Portfolio Duration 2330
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1. A0WIAB9INNSIUBUIUaIVaISNSIMENIDY (Interest Rate Risk)
2. poWEBISAoUANUNSNTUNTSENS:HT (Credit Risk)
3. AOWIFLINNISVIRANTWAGSY (Liquidity Risk)
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(Structure Note)
5. ADIABIANUSNSANIUABU (Currency Risk)
6. A0WIFBIVeuUs:InFARaINU (Country Risk)
7. AWIABIINNNSITAnS sNssUBoVIE0anUn IfetoariunouIde (Hedging) Kiale
IWUUs:ﬁnSn’\WTumsu%’\sna\]r]u (efficient portfolio management)
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Information Ratio** 0.12 0.38 0.94 -0.27 -0.18 -0.77
Standard Devitation 0.56 0.50 0.45 0.54 0.51 0.52
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2568 2567 2566 2565 2564
ES-ABRMF 1.05 3.17 1.71 0.24 1.15
inouruInsgu 1 1.04 3.12 1.48 0.77 0.57
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(1) MTM Corporate BBB 1-3 Year Total Return Index 10.00% | MTM Government 1-3Y Total Return Index 80.00% | TBMA Government Short-term Bond
Index 10.00% | THOR Index adjusted by hedging cost plus a composite of 1-year BBB-rated corporate spreads 20.00%
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53.04 46.30 1.63 0.97 -1.94
dndounnsadnuiiumusuaunoutinGetio (%)
Sudupouunidenios:au [ERCIOVZYY AA A BBB <BBB Unrated
ana = 790 1056  1.12 = =
uAWLNGaTio GOV/AAA AA A BBB  <BBB Unrated
s=auUs:INF 41.52 10.55 41.62 5.66 - -
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1 WUSURSSUNANSIKIUS:INAINSIoAR 11/FRB183/67 10.53
2 WusSURSSIUNaIionIsUSHIsHE TUThuUS:UAru w.A. 2567 ASIA 16 5.63
3 WUSUASSUNANSIKIUS:INAINENORN 4/FRB364/67 4.58
4 WUSUASSUNASIKIUS:INATNENORR 5/FRB364/67 4.57
5 WUSUASSUNANSIKIUS:INAINENOAN 9/FRB364/67 3.47
6 Debenture of Berkshire Hathaway Inc 3.40
7 Export-Import Bank of Korea 3.38
8 WUSURSSUNASIKIUs:INAINENonn 2/FRB183/68 3.00
9 Ruvayusen wasa gAINDS MM (UKBU) ASIA 1/2559 2.67
10 WusURsSUNANSIKIUS:INAINgJoAR 10/FRB183/67 2.26
SOUMSIANS 10 dUAUISN 43.49
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