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2
m‘;‘ﬁmamgmmﬁ WWU Ingsu (Composite Return) ‘Hﬂ\‘lﬂ'ﬂﬁ"ﬂﬂﬁ"ﬁﬂ\‘i&ﬁﬂﬂ%ﬂ

v 2/
@0eneN 1 7581190 Composite Return Y9N8 ud 158488 l11l520N Fixed Tncome
Fund {18 Mixed Fund

Fixed Income

B Fixed income 3,000 1.70% 3,200 1.70% 1.70% 3.43%

C Fixed Incorme 10,000 0.90% 9,500

D Mixed 1,000 1.30% 1,100 1.00% 1,200 5.00% 231% 743%

050% | 11,000 | 1.00% |.140% | 242%

E Fixed Income 2,000 0.50% 2,100 1.20% 2,300 0.80% 1.71% 2.52%

F Mixed 5,000 0.80% 5,600 1.10% 8,500 N 1.91% 1.91%

1 DIATINHAAD LN UNZ T TN U

Ruw = [(1+R) I+ Ry)....(1+Rp] -1

R; o DATIUBIWEATLIUNUUBINDINU ]

AIDINMIATUIUNGATUNUTZHY YOINBINU A

Yor January — February
Rt [(1+ 1.00%) (1+ 1.50%)} — 1
2.52%

For January — March

I

R o [(1+ 1.00%) (1+ 1.50%) (1+ 1.50%)] — 1

= 4.05%
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MIAUIVUNAMIA WU TABTINYBINDINUIITZAN Fixed Income Fund Tae3fan4

2
o ar 7 @ d ey =,
mﬁuﬂ@’ha yaﬂ'maw&;ﬁuqmimmnamu

MYVBigtal
MVB, fo yanmsuiFugnivesnamu o TuFuduszesnaiidesmanFeuion
YOINBN U i
Ri o BATIUOINBNBLLNUVBINBINU T
Rta = [+ Casset1) (1+ Casset?.) saes ((1+ Casseti)] -1
For January A c E
Cossett = 500x1.00%) + (10,000x0.90%) + (2,000x0.50%
(500 + 10,000 + 2,000)

= 0.84%
For February A B c E
Cossetz = (600x1.50%) + (3,000x1.70%) + (9.500x0.50%) + (2,100x1.20%)

(600 + 3,000 + 9,500 +2,100)

= 0.87%
For March A B Cc E
Casset3 = (700x1.50%) + (3,200x1.70%) + (11,000x1.00%) + (2.300x0.80%)

(700 + 3,200 + 11,000 +2,300)
= 1.12%

For Jan: — Febru

[(1+ Casset 1) (1+ Cageer2)] - 1
[(1+0.84%) (1+ 0.87%)] - 1
1.72%

Rotal

1l

For Japuary — March

Ry = 1+ Cageet {1+ CassetZ) 1+ Casset3)] -1
[(1+0.84%) (1+ 0.87%) (1+ 1.12%)} - 1
2.86%

I

o
1 MSATIMHANIA WHHTW s 11veaneauilssinn Fixed Income Fund TagdFaaimin

1) AU
Cequal = R+ R+ Ry +...+ Ry)
n
R, fe  Savmameuunumanemuusnlumsinoamamsuiive Tnes
n flo Sunemuimue lulszmmmsamuiRety  fioglumsdnnum

myA Ty Tnes
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For January
chual = (1 00% + 0900/0 + 0.50%)
3
= 0.80%
For February
Cequat = (1.50% +1.70% + 0.50% + 1.20%)
4
= 1.23%
For March
Cequal = (1.50% + 1.70% + 1.00% + 0.80%)
4
= 1.25%
For January - Febru:
Rita = [+ R I+ R2) ... (I+R)}-1

[(1+0.80%)(1+1.23%)] -1
2.04%
For January - March

[(1+0.80%)(1+1.23%)(1+1.25%)] —1
3.32%

nn

R otat

E
2. OIAMOIMHAMIANTUNH IAETWUBNeIULlITaN Mixed Fund TagdTaauimiindleyam
s ooy =Y
NINGTUNTUDINDIMU

Caset = Z.M!ﬁ_l)
MVBtﬂtﬂl
For January D F
Casset1 = (1,000x1.30%) + (5,000x0.80%)
{1,000 +5,000)
= 0.88%
For February D F
Casset? = {1,100x1.00%) + {5,500x1.10%)
(1,100 +5,500)
= 1.08%
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For March D
Cassets = (1.200x5.00%)
1,200
= 5.00%

For January — February

Rita = [+ Cassetl) (It Caseer2)] - 1
[(1+0.88%) (1+ 1.08%)] - 1
1.97%

For Janmary — March
[(1+ Cagser1) (1+ Cagser2) (1+ Casser3)] - 1

[(1+0.88%) (1+ 1.08%) (1+ 5.00%)] - 1
7.01%

Riotal

o
3. AEATIMHENsA NN Ter eI ulszny Mixed Fund TedToaniwiinmig fiu

For January
2
= 1.05%
For February
2
= 1.05%
For March
Cequa] = 500%
1
= 5.00%
For January - February
Rim = [I+R)A+RY) ... (1+R)] -1

= [(1+1.05%)(1+1.05%)] —1
= 2.11%

For January - March

Rym = [(1+1.05%)(1+1.05%)(1+5.00%)] ~1
= 7.29%
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P | W 5o 9 LY
mndeTaaiany " Tfuaas i)
11 |Fund Status 88 1 c A = Active Fund , N = Non-active Fund

HUTELAG C = Character, N = Numeric



Policy Type

NANUIN A

CODE

szinnaasulaunanisamu

FUND CLASSIFICATION

EQF

RO NEIVUATIETUNY

Equity Fund

MMF WIEIT ﬂmvgumqmwﬁmmmﬁu Fixed Inceme : Money Market Fund
MMG UNEID nﬂmum'}ﬁﬁﬁ‘u%mﬂ’\mL‘Euﬂﬂﬂﬁ"j Fixed Income : Money Market Fund - Government Related Bond
SFF VAER nBSUATIEIU L sz Short-term Fixed Income Fund
SFG LETELN ﬂm‘v,]umﬂmwﬁ-ﬁzazé”umm*g Shert-term Fixed Income Fund - Government Related Band
GFF WAL ﬂmuummmwﬁi General Fixed Income Fund
GFG SN nmnum’lmwﬁ-mﬂ%ﬁ General Fixed Income Fund - Government Related Bond
MXF WL NASHUNEN Mixed Fund
MXFFLX  {sunad naayunaniuutinueu Mixed : Flexible Fund
MXFLIM  |usneie naayuusnuuLdnfinyewias Mixed : Limit Fund
SPF waneilia ﬂmuuﬁﬁmina:mﬂmsmnuﬁﬂﬂﬂdﬂ Specific Fund
INUTINIRATFIL
IDF e neamuiitiulennsaiuuaeeLwMAMNNG  fIndex Fund
Lﬂﬁ@u‘lmmmﬁ‘ﬁﬁﬁ‘ﬂﬂﬂﬂﬁﬂﬂ%’ﬂﬁﬁ?mﬂ'ﬂmﬂﬂuw
NIRIU
GRF e nesyufiitaziu Guaranteed Fund
FOF VBT NEUMLR IR Fund of Funds
FOFEQ wuNetie ﬂﬂmuummmu—mmmmu Fund of Funds : Equity
FOFMMF  |ssnafie nasvpimdiaau-sanndu Fund of Funds : Money Market Fund
FOFMMG  |wuneiia ﬂﬂx‘l“f;umiw@mu—mmmﬁumﬂi"ﬁs Fund of Funds : Money Market Fund - Govemment Related Bond
FOFSFF  [uunaii nm"quuﬂwamu-mﬂm‘mﬁ?wz%u Fund of Funds : Short-term Fixed Income Fund
FOFSFG  fuunaiia ﬂ'ﬂxw;umiqB@mu—ﬁ!i'\m:‘uﬁ?zﬂxé’umﬂi"g Fund of Funds : Shori-term Fixed Income Fund - Government Related Band
FOFGFF  lsmunufla nasyumbassau asnanail Fund of Funds : General Fixed Income Fund
FOFGFG  |snalia ﬂ'a\‘l‘iqumiqE!m%'gu—mﬂ@wuﬁfmm‘?"ﬁ Fund of Funds : General Fixed Income Fund - Gavernment Related Bond
FOFMIX  [wwnaia NV UMUIEIRIN - AN Fund of Funds - Mixed Fund
FOFOTH  [unnaida nmnu‘ﬁmﬂmuuﬁ'uq Fund of Funds : Others
FIF waneda nasusanTaulusasznd Foreign Investment Fund
FIFEQ QLR n@\wumuﬁamu’lmiwﬂsmﬁ-wmmqsuu Foreign Investment Fund : Equity Fund
FIFFIX  |usneda nﬂmumuﬁamu’lu&iwﬂf:mﬂ-mmm:‘Mﬁ Foreign Investment Fund : Fixed Income Fund
FIFMIX PR ﬂmv;u:‘fm?;aw_gu'luﬁmﬂ?:msﬁ-uau Foreign Investment Fund : Mixed Fund
FIFOTH  [unnaiia nm‘v;uﬁ‘qmﬁamu'lum"mﬂ?:mﬂ-éuq Foreign investment Fund : Others
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MMAHUIN A

1. geamaduame’ Information Ratio

1.1 msenunauei Information Ratio vasnamit

Information Ratio IR =  aniaflssis e Nasm 1 1 S menmina muiiunseauunidut st moaitvius {Average Relative Return)

ANV AU R AR RLULNB LR RERRLLUETTE 8l utanmitfwvus( Tracking Error)

Taelumsd s Tracking Error 1 lddwnaidiu n-1

Z Sub Period Relative Returns
Number of Sub periods

Average Relative Return

Tracking Error

> (Sub Period Relative Returns - Average Relative Re:turn)2
Number of Sub periods -1

Sub Period Relative Retumn Sub Period Retumn of Fund - Sub Period Retum of Benchmark

il sendnsensauSuen Tracking Error Wiflueneiatl 1¢ Towlshine Tracking Error mendou Admnasldlumng
eI MALTINUAENER (Square root) vad 12



fiaanan s Hiied Information Ratio PRINDNY

NARUIN A

31 5.a.48 10.1392 2698.53 0
31 1.4.50 9.8014 2598.72 -3.3317% -3.6987% 0.3670% 0.0029821 .
28 n.w.50 10.1200 2692.45 3.2505% 3.6068% -0.3563% | -0.0042502 | 0.0000181
31d.9.50 10.2116 2705.43 0.9056% 0.4821% 0.4235% 0.0035475 | 0.0000128
30 t1.0.50 10.6911 2846.43 4.6957% 5.2117% -0.5160% | -0.0058473 | 0.0000342
31 wa.50 11.2063 3008.66 4.8186% 5.6994% -0.8808% | -0.0094956 | 0.0000902
30 15.0.50 11.6169 3169.75 3.6638% 5.3542% -1.6904% | -0.0175917 | 0.0003095
31 n.a.50 12.7442 3508.14 8.7045% 10.6756% -0.9711% | -0.0103985 { 0.0001081
31 ®.e.50 12.1502 3340.18 -4.6608% -4.7877% 0.1269% 0.0005816 | 0.0000003
30 n.u.50 12.7781 348912 5.1674% 4.4590% 0.7083% 0.0063958 | 0.0000409
31 a.0.50 13.8340 3745.56 8.2634% 7.3497% 0.9137% 0.0084493 | 0.0000714
30 w.0.50 12.9286 3496.47 -6.5446% -6.6503% 0.1057% 0.0003693 | 0.0000001
31 5.9.50 13.02390 3545.11 0.7763% 1.3911% -0.6148% | -0.0068358 | 0.0000467
31 u.a.51 11.9085 3242.34 -8.5897% -8.5405% -0.0592% | -0.0012799 | 0.0000016
29 n.w.51 12.7869 3497.71 7.3759% 7.8761% -0.5002% | -0.0056892 | 0.0000324
31 #.a.51 12.4620 3415.02 -2.5409% -2.3641% -0.1768% | -0.0024554 | 0.0000060
30 14.8.51 12,7374 3518.28 2.2101% 3.0237% -0.8136% | -0.0088237 | 0.0000779
31 w.a 51 12.7712 3530.52 0.2651% 0.3479% -0.0828% | -0.0015155 | 0.0000023
30 #.0.51 11.8915 3257.64 -6.8880% ~7.7292% 0.8412% 0.0077248 | 0.0000597
31 n.a.51 10.5381 2866.82 -11.3814% | -11.9970% 0.6157% 0.0054694 | 0.0000299
31 a.9.51 10.7911 2926.55 2.4008% 2.0835% 0.3173% 0.0024854 | 0.0000062
30 n.a.51 9.4973 2569.68 -11.9895% | -12.1942% 0.2047% 0.0013595 | 0.0000018
31 #.a.51 7.1075 1796.31 -25.1629% | -30.0960% 4.9330% 0.0486429 | 0.0023661
30 w.u.51 6.9483 1735.70 -2.2402% -3.3741% 1.1340% 0.0106524 | 0.0001135
31 5.9.51 7.6263 1946.38 9.7591% 12.1380% -2.3790% | -0.0244771 | 0.0005991
) Z Sub Period Relative Returns
Average Relative Return = = 0.0687%
Number of Sub periods
—\2
Tracking Error - > (a - a) = 1.3249%
n-1
Annualized Tracking Error = Tracking Error x +/12 = 4.5897%
Average Relative Return
Information Ratio = = 0.05188

Tracking Error

visneng | U3Enaudnasnsaldanuvesdonaiinnnin 1 adsradon Turdhanaiiiwueld



1.2 mseiunme Information Ratio va3 Composite

Information Ratio IR
1841 Composite

AMARUIN A

FURALY B A N R I aR ALY Composite fumanauuyusiond fr8usnnminmue {Average Relative Return)

R T Er I esatu. Composite LazHanaLLLeY

ghathimidiuinman sty Composite AUNANBLRHUYAGTET B4

T

{ERg ]

st aandirnmua(Tracking Ermrar)

.. 2550 100 -1.60% -0.15% | 500 -0.75% 1.67% 1000 -3.00% -1.97% -2.21% -(L.72%
L. 2550 85 1.90% 2.768% | 540 2.50% 2.37% 1200 3.60% 3.14% 3.19% 2.90%
fi.e. 2850 92 -3.10% 0.49% | 580 6.50% 0.98% 1400 0.20% -0.01% 0.27% 0.29%
L. 2550 o8 2.10% 3.13% | 650 3.40% 2.81% 1580 4.50% 3.45% 4.09% 3.26%
w.n. 2550 87 2.80% 292% | 670 5.40% 1.64% 1550 7.60% 4.19% 6.76% 3.40%
fAn 2550 100 3.00% 1.41% | 620 3.20% -0.56% 1600 4.80% 3.38% 4.29% 2.24%
n.n. 2550 105 5.30% 5.36% | 680 5.20% 2.71% 2000 1.50% 8.02% 2.55% G.62%
.. 2550 103 -2.50% -2.80% | 850 -2.20% -1.49% 2040 6.90% -4.11% 4.44% -3.45%
n.1. 2560 104 2.00% 225% | 760 2.80% 1.38% 1800 4.50% 3.11% 3.9%% 2.63%
a7, 2550 102 3.70% 3.44% | 750 5.60% 1.50% 2300 3.10% 5.37% 37 % 4.39%
w.g. 2550 100 -3.20% -3.95% | 69¢ -4.00% -2.58% 2120 2.40% -5.33% 0.68% ~4.63%
5.6, 2550 1 0.80% 1.44% | 720 -0.10% 1.47% 2600 -0.50% 1.41% -0.68% 1.42%
a.n, 2551 96 -4.20% -1.87% | 730 -4.10% 1.50% 2460 -7.20% -5.24% -6.41% -3.61%
n.w. 2551 100 3.9C% 3.25% | 740 5.10% 0.96% 26060 8.80% 5.55% 8.62% 4.50%
fl.e. 2851 101 -1.60% -1.73% | 700 -1.20% -0.90% 2500 -1.30% -2.56% -1.28% -2.18%
Wy, 2561 101 1.00% 0.37% | 705 2.10% -0.3%% 2540 1.70% 1.13% 1.76% 0.79%
w.a. 2551 105 G.20% «0.84% | 730 -0.50% -1.34% 2610 5.40% -0.35% 3.99% «0.57%
fi.p. 2551 104 -3.80% -5.63% | 720 -4.60% -4.54% 2660 -1.30% -6.72% -2.06% -3.24%
n.n. 2551 104 -6.00% ~3.76% | 740 -5.80% 0.36% 2800 | -12.60% -7.88% | -11.03% -6.09%
8.9, 2551 105 0.70% 2.46% | 780 1.30% 3.09% 3000 3.80% 1.83% 3.21% 2.10%
.0, 2557 100 -8.40% -6.13% | 760 -6.50% -2.78% 3500 | -12.80% -8.49% | -11.56% -8.24%
a.f. 2551 Qg | -1570% | -13.30% | 780 | -14.50% -4.86% 3800 | -28.00% | -21.74% | -25.54% | -18.81%
w.g. 2651 106 -1.50% -1.23% | 796 «1.60% -0.08% 4340 <3.70% ~2.38% ~3.34% -2.01%
5.9, 2551 104 6.60% 9.73% | 850 4.90% 8.61% 5000 10.60% 10.85% 9.711% 10.51%

VanBvg | wiEnsndnsmnaa ldanndivesdisyafiminn it 1 aSswaidon luthaafidnuald




o 2 ] =l Y i 4 . N
saamIdnnumMa L N6 2ea Information Ratio 184 Composite

31 5.0.49
31 1.9.50
28 n.w.50
31 fl.a.50
30 1.u8.50
31 w.a.50
30 f.0.50
31 n.e.50
31 &.9.50
30 n.e.50
31 a.q.50
30 w.u8.50
31 5.9.50
31 w951
29 n.n.b1
31 f.a.51
30 1u.0.51
31 w.e.51
30 d.0.51
31 n.a.b51
31 ®.9.51
30 n.o.51
31 s1.q.51
30 w.0.51
31 5..51

-2.2094%
3.1883%
0.2707%
4.0918%
6.7629%
4.2948%
2.5467%
4.4356%
3.9896%
3.7143%
0.6900%

-0.6814%

-5.4092%
8.6174%

-1.2880%
1.7632%
3.9913%

-2.0566%

-11.0307%

3.2143%
~11.5550%
-25.5418%

-3.3407%
9.7059%

-0.7202%
2.8973%
0.2902%
3.2605%
3.4015%
2.2405%
6.6245%

-3.4506%
2.6293%
4.3872%

-4.6296%
1.4202%

-3.6142%
4.4960%

-2.1847%
0.7863%

-0.5749%

-6.2352%

-6.0940%
2.1010%

-8.2415%

-18.8095%

2.0127%

10.5118%

-1.4892%
0.2910%
-0.0195%
0.8313%
3.3614%
2.0543%
-4.0778%
7.8862%
1.3603%
-0.67258%
5.3197%
-2.1016%
-2.7951%
4.1214%
0.8967%
0.9769%
4.5662%
4.1786%
-4.9368%
1.1133%
-3.3136%
-6.7323%
-1.3280%
-0.8059%

-0.0185102
-0.0007081
-0.0038138
0.0046948
0.0299953
0.0169246
-0.0443970
0.0752432
0.0099848
-0.0103478
0.0495782
-0.0246349
-(0.0315693
0.0375854
0.0053487
0.0061500
0.0420438
0.0381677
-0.0529862
0.0075143
~(.0367546
-0.0709416
-0.0165984
-0.0116779

0.0003426
0.0000005
0.0000145
0.0000220
0.0008997
0.0002864
0.0019711
0.0056615
0.0000897
0.0001071
0.0024580
0.0006069
0.0008966
0.0014134
0.0000286
0.00003738
0.0017677
0.0014568
0.0028075
0.0000565
0.0013509
0.0050327
0.0002856
0.0001364

MAKNWIN &

_ Z Sub Period Relative Returns

Average Relative Return - = 0.3619%

Number of Sub periods
—\2

Tracking Error - Z (a N a) = 3.4792%
n-1

Annualized Tracking Error = Tracking Error x V12 = 12.0522%

Average Relative Return
Information Ratio = = 0.10401

Tracking Error

a o Y o = s < | = o I
VNELG | Uitmmsndnaansaldanufivesteyafinnnnin 1 aSwsiadioun Tuthanafifiwiua ld



IMAHUIN A

gasmatuman Duration wasnsanu

1wl#35m3 Modified Duration Tasfigalumadnm &o

MacaulayDuration
Yield

frequency

Modified Duration =

14

m'ss'ﬂmwﬂﬁﬂshum1mwu"lum'nm'nLﬂ&ﬂﬁ@iauaﬁ'm%wdﬁuﬁwﬁﬁhuunmuﬁuﬁummmtﬂaﬁa

(credit rating®) wes PVD

Willaws Rating wansians foen §3uses f¥unita HrimimSadan s fumusuousee lid

1. arsnamadgammihdadmsesriolssmanesdiinnu mfede % NAV
2. Awhnazanzsfismiiumsduihsieen §5uses f¥uaia WRANVAS B3 % NAV
Aanlazfiu

3. anmsmaentu ezenReAATAUenRITnrnBRW T LasMS TR
svfamungvineiheneiimsan s nauiudeen

Rating AAA or equivalent % NAV
Rating AA or equivalent ___ % NAV
Rating A or equivalent % NAV
Rating BBB or equivalent % NAV
Rating BB or equivalent % NAV
Rating B or equivalent _ %NAV
Rating CCC or equivalent % NAV
Rating CC or equivalent _ % NAV
Rating C or equivalent . %NAV
No rating or equivalent ____ % NAV



