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Statistic Record
Average Return 3 Months | 6 Months | 1 Year | 2 Years CAGR 1 Year 2 Years
Conservative Portfolio 1.91% 4.11% 8.42% 15.06% Conservative Portfolio 8.42% 7.26%
Moderate Portfolio 2.37% 5.17% 10.89% 20.40% Moderate Portfolio 10.89% 9.73%
Aggressive Portfolio 2.66% 5.83% 12.26% 22.70% Aggressive Portfolio 12.26% 10.77%
SET Index 2.41% 5.33% 10.71% 15.88% SET Index 10.71% 7.65%
Volatility 3 Months | 6 Months | 1 Year | 2 Years Max Drawdown % 3 Months | 6 Months | 1Year | 2 Years
Conservative Portfolio 4.77% 5.18% 5.25% 3.54% Conservative Portfolio -5.27% -6.25% -6.25% -6.25%
Moderate Portfolio 5.98% 5.86% 5.60% 4.01% Moderate Portfolio -6.60% -7.18% -7.18% -7.18%
Aggressive Portfolio 6.75% 6.70% 6.57% 4.65% Aggressive Portfolio -6.83% -7.43% -7.43% -7.43%
SET Index 15.93% 17.08% 16.43% 11.10% SET Index -19.32% -22.37% -25.48% -25.48%
Highest Return 3 Months | 6 Months | 1 Year | 2 Years Lowest Return 3 Months | 6 Months | 1Year | 2 Years
Conservative Portfolio 7.05% 11.53% 19.77% 26.47% Conservative Portfolio -5.27% -2.97% -1.45% 6.25%
Moderate Portfolio 8.33%  14.03% 23.97% 32.61% Moderate Portfolio -5.70% -6.15% -2.46% 6.51%
Aggressive Portfolio 9.48%  16.31% 28.13% 37.27% Aggressive Portfolio -5.98% -6.08% -1.94% 7.78%
SET Index 21.17%  41.57% 50.13% 73.85% SET Index -19.32% -19.48% -16.55% -9.09%
BETA 3 Months | 6 Months | 1 Year | 2 Years Sharpe Ratio 3 Months | 6 Months | 1 Year | 2 Years
Conservative Portfolio  0.2742 0.2836 0.3104 0.2980 Conservative Portfolio 2.1567 2.3282 2.3346  2.8837
Moderate Portfolio 0.3117 0.2981 0.3143 0.3059 Moderate Portfolio 1.9364 2.1097 2.1781 2.7983
Aggressive Portfolio 0.3581 0.3476 0.3769 0.3667 Aggressive Portfolio 1.9954 2.1837 2.2492  2.8468
SET Index 1.0000 1.0000 1.0000 1.0000 SET Index 0.5832 0.6461 0.6360 0.6785
Note

Volatility az Sharpe Ratio WansA1util Annualized
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