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« nesnuevasuly Derivatives Wiladasfurnuidssnnsnnuanasununasidvesiinns
nowu veloiisUszansnmlunisusmsnisangu (EPM) uag/vde Structured Note
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nan1sanfiuudaunasuuutnuya (* % sad)
YTD 3 fau 6 \fau 13
nawuy -1.94 -3.09 -1.70 -1.44
Fiaiin 0.1 -1.89 -0.93 -0.44
AnadsTunguiieaiy -0.94 -2.73 -1.24 111
mwﬁumunamu 3.29 3.36 3.34 3.05
AaurIuGiiTIn 2.87 2.55 2.60 2.75
3 y* 5 U* 10 Y* AUATAAI

nawy 1.56 N/A N/A 0.89
FuiidTa 1.68 N/A N/A 1.79
Anadslunguifieaiy 1.45 -1.51 -0.23 N/A
ANMUAUNIUNDINY 3.46 N/A N/A 3.51
puiuRuAY YR 3.46 N/A N/A 3.53
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% NAV
VUILRIWUNDIVUTIN 98.15
ningauBuazniiauEY 3.25
Fyandereaimih -1.40

ningaunaugedn 5 duduusn

% NAV
PIMCO GIS Income Fund 48.74
GAM Star Credit Opportunities 18.69
iShares AAA CLO Active ETF 13.21
AXA Emerging Markets Short 8.14
Duration Bonds
iShares SUltrashort Bond UCITS ETF 5.85

Maximum drawdown
Recovering Period

FX Hedging
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Sharpe Ratio
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-3.75 %

97.21 %

-0.03
-0.12

% NAV
73.28
13.21
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%anamu: PIMCO GIS Income Fund ﬂjﬁﬂwﬁwamu Institutional/ Accumulation  ISIN code: IEO0B87KCF77
Bloomberg code: PIMINIA
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1. Bloomberg Global Aggregate Total Return Index Value Hedged USD Tuanaiiuneaansansy U%‘Ué’haﬁunumiﬂaaﬁummL?’imﬁmsmaﬂLﬂé’lﬂmﬁaﬁmm
ranouwTuanaiuum a fuitduinmaneuuny dadu 52.50%

2. Bloomberg Global Aggregate Total Return Index Value Hedged USD luanaliuneaasansy U%Ué'aaé"mwLLaﬂL'UﬁauLﬁaﬁmmwamammutﬁuaqaﬁumw
o Yuiidunmaneuuny dndiu 22.50%

3. ¢l Bloomberg Short Treasury 1 - 3 Months Total Return Index Unhedged Tuanaifiuneaansansy Ususesununistiosiuanudessnuanideuiosun
nameuwvuiuanaiuum u Juiiduamaneuunu dadu 17.50%

4. ¢l Bloomberg Short Treasury 1 - 3 Montths Total Return Index Unhedged Tugnaiiuneaaniansy Uusesamuanidsuitedmunamaneuivuduanaiuum
o Sufidunmaneuuny dndau 7.50%
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- U¥ndans/ faifuayunisvieniosudiefu : a1 830 u. - 1530 u.

« Bangkok Bank Internet Banking/ Bangkok Bank Mobile Banking/ BF Fund Trading** : ynfumaen 24 alage
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Maximum Drawdown Wesifusuamanugsaavemnesuslussesiom 5 Uounds (iesuusdatnesmunsditdiliasy 5 9) TnsTnansziu NAV demieiigageaeluauiashanlutae NAV demissusuianas
A1 Maximum Drawdown fiufieyaiivaglivsiuiisemdssiionsazeayuanmsasmulunesusiu

Recovering Period svssaanmsiius iiteriuteyalifasunusssesnadusnsmanugrouissesnaiunduniiiuuiudldssesnaumile
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Sharpe Ratio Snidauszwinmansuiuduinvesnesusmeufisuiuaudsmnmsamy TnsduiaanramsenisdannansuumsanamunuiudsmaneuwmuiiusAanamiEss (iskfree rate)
WisuilbufuAndesuuinsgiu (standard deviation) 784nasyusI é Sharpe Ratio dftoufisrmanouunuiinasunumslisuiuiuitowwesiunudssiinesusuiuan Tnenssyusaudiien Sharpe Ratio
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Alpha ransukmudUALBINEmuTIITaiSsuUTUTT T (benchmark) TaeA Alpha figa nunefis nesyuaansaassmaneuwnligeniitin Sadumaandssavsnmuesifamenesmulumsiniden
wiamdamsdramuluvdnnindliegamungan

Beta stuuariieminisidsuuamesdnsmansuumusewdnuindlunesnmsamu InewSeufisuiudnnmsidsuasmeman Beta teondn 1 uansimdnnindlunesnnisasuiimsivdoundases
Snsmansuinuesnimsidsuamednsnansuunurenguvdnvinduewan Beta 11nni 1 uanei udminglunesanisamuiimsfeunasmedinnanouuruannniiniswasuuawednsmanauny
vongunanNnIndveman

Tracking Error $hsmanauunuvesnasmuiilszavsnmlumsdeunuuiiitn laswin tracking error s vaneils nesyumsiuszansmmlunsadmanouunililndidssfusaiitin nesumudiiia tracking error g9
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Yield to Maturity nsmansuunuannmsasplussansvillasiosursuimuneny Gsswaanaenidefieldfulusuammasneignsasuasiiufuitosldsuauihnananuyadiiegiu Tl fasnsmansuiny
TONOMUTMATIANIVE MU InAIRdstsvTnes Yield to Maturity vesnsasvilusazdaiinesuiinisamu wanilasann Yield to Maturity Smisunsgiuduesidusined Ssamnsailuldivioudey

Snsmansuunuszninnemusmenaiiiuleueioasewmnarmiiauasuimunenguazidnuagnisamuilndifeaiuld

fafuayunisunevieFudofu: & vus sumsngunm Ins. 1333 I e vdnmdn thvans Tns. 0-2231-3777 UsEnudnnsndInn1snasusau Yamiaae 3nfin

uay 0-2618-1000 M usn.ngamndseiudin ns. 0-2777-8999 M va.wdnning towde weia Ins. 0-2680-1234 Wudl 175 ormsanssdimmaed $u 7 $u 21 uaw T 26

M vua.vdnning fladu (Usselne) s, 0-2635-1700 M usa.ndnniwg \esiuiAusing ns. 0-2305-9449 ouuaNSl WYV REMS NTUANNUMIUAT 10120

M va.wdnning Adiea Jawnesa Uszmnelng) s, 0-2657-7000 M s wanming ngses ns. 0-2659-7000 ns. 0-2674-6488 Website: www.bblam.co.th Email: crm@bblam.co.th

M e sdnuindunenitonembeanu fuluiiun Tns. 0-2026-5100 na 1 2 vavdnnng Suluiati wond Tns. 0-2949-1000

M usa.vénsng edle (Usznalng) Tns. 0-2658-8889 B va.mdnm3ng Tnad vaavi Togdu Tns. 0-2095-8999

M va.ndnnine neaud (Ussmelng) s, 0-2009-8000 M ua.udnming wiadi 1agl Line: @dime.finance Email: contact@dime.co.th
M van.udnning ale (Uszmelve) ns. 0-2351-1800 M ua.wdnniwe wewuss (Uszindlne) ng. 0-2658-5050

M vun.udnning ndnslve Ins. 0-2796-0011 M va.udnning naviend ng. 0-2666-9477



