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novNuU 16.44 13.32 16.44 25.13
Fiidin 16.66 16.10 16.66 26.52
Anadelunguideaiy 7.31 14.31 7.31 11.55
AUEUNIUNDIYUY 14.33 15.38 14.33 12.42
ALY TR 12.55 11.79 12.55 11.09
QLN 13.25 9.45
Fiidin 17.06 11.76 N/A 14.33
Anadslunduifieaiu 9.20 0.99 N/A N/A
AUAUHIUNDIYY 13.02 13.56 N/A 16.03
AR TT TR 13.43 14.82 N/A 17.19
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< . < 4 . 4 Maximum drawdown -17.78 %
- jatuayunsvevisesudenu / iUy Bkudnuuy - gatuayunisuievsesudonu : 8.30 - 15.30 u* o
o 4 o . Recovering Period 1U 40ou
fainae* : 8.30 - 15.30 w.* - TUUIBLUINASEUIAISNTINN : NNTUAADA 24 B **
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yar1tusilun1sdensednly : 500 um szEsIAMITURUANIEAY : nelu T+7 TN Sharpe Ratio 0.86
Tneialuazldzutu T+3 Swinis (T=Yuisnenis Alpha e
YIWAUNUIBAIYIL)
Beta 0.64
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N159AN13 1.20% 1.07%
ANMBULNULARILNUYIENUIBAIW U
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suAldine 2.14% 1.24165%
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AsTsLilen gegalaiiu fiued ” ,
I 1.605% 0.856% ﬂﬁi%ﬂﬁ'ﬁiﬂ"liaﬂniﬂuﬂ’q&lﬂqﬂﬁ’]ﬂﬂﬁill
nssudeRu 1.605% Yegiulaiseniiu 5 BUATLSN
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Hayadue
dndnussamninddunaanu NSWIAUNAVUFIEA 5 SUAUKSA BUAUAMNUNTDNDYDINTIATN (%)
% NAV % NAV :
1. migamu 99.33  1.ISHARES CORE EM IMI ACC (EIMILN) ~ 24.39
2. GunsunAns 0.96 2. INVESCO S&P 500 UCITS ETF ACC (SPXS  20.31
LN)
3. AMUNDI MSCI EUROPE UCITS DR (CEU2  16.10
FP)
4. FTSE JAPAN UCITS ETF (USD) 12.81

DISTRIBUTING (VDJP LN)
5. STATE STREET TECHNOLOGY SELECT 4.16
SECTOR SPDR ETF (XLK US)
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nsamulunesuiu 20% (nesludssmAuasnedsinaseing)

danamu : INVESCO S&P 500 UCITS ETF ACC ISIN code : IEOOB3YCGJ38
Bloomberg code : SPXS LN

ﬂﬂﬂﬂ‘WI‘N : ISHARES CORE EM IMI ACC ISIN code : IEOOBKM4GZ66
Bloomberg code : EIMI LN
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1. UsndanmsenaseninuaisssuiisunisviguasAsssuiiounisiudeAumsamuandamuunasnguludnsiitluivindu fsil

1.1 Usendnnisazeniiumsssuilsunmsusuazasssulisunissuteruniisawulinunewudiseadesdnuaznisnsaudiuyanauagrisonasusun1eling

dAN5TOIUITENIANT uagnsenaanusNnuimsiansineusgnlumie*
o o v oav oo > P & ' o X ' o ' '
1.2 dwsugnddiliidunaeide 1.1 UsdndanisevSeninuasssudeunisunsuazaisssuiisunissueAuniiamuludns 100% vesAsssaioanisuiguazan
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nansAiiuudounawuutnuyeanatiuasasisanssg (% ved)

I N T T N

naINU 10.44 12.18 10.44 22.32
Fiidin 10.65 14.93 10.65 23.67
I T N T T
naInNU 15.78 6.56 N/A 7.90
Fiidin 19.68 10.98 N/A 12.71

Remark : * % p.a.
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Recovering Period szszinmnsitust titeiludayalifamunsuisseznadusnsmaugegaauisssznaiinunduiniiiunuisuduldssoznamumila

FX Hedging waidusivasmsamuluanaiiuiaussmaiifinstosiuanudssansasuaniudsu
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Sharpe ratio ns1dausminKaREULNLA RN BT TBUTIBUAUAMIABI NN TsR LN HARISE NS INARBULYILYBINB I UTILAY

SasuanauunuiivsAnauADs (risk-free rate) LU%'EJULﬁauﬁuﬁuﬁmmummgﬂu (standard deviation) ¥84n83NU53U A1 Sharpe Ratio @zviauUdNdnsINA
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Alpha HaneULMLAALTINEMUTINEIUSBUITBURUYTHTIA (benchmark) Tneen Alpha Tige vsnefs namummsaa%wamaumevl,é'gaﬂ'j'lé’mﬁ% a daduwa
nUszandameesgdnnisnasnulunisandenisendemzidiamulundnningdldegamunzay
Beta sediuuazfirnienisasuulasuesdnsnanauunuveamdnnindlunesnnisamu laesuifisufiusnsnisuasunlamesmann Beta tosnd 1 uansimdn
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