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Portfolio Drawdown (1Y)
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Portfolio's Return 315%  -037%  11.01%  34.45% 4.00% | 1100
SET's Return 025%  -871% -13.63%  -2.79% o - 1300
Portfolio's Volatility 4.93% 6.68% 8.48% 7.95% 200% o o o -15.00%
SET's Volatility 5.59%  10.16%  13.75%  13.18% S e e e e
Portfolio's Sharpe Ratio 1.0106  -0.3612 0.9842 1.6713 =9, Drawdown —— Mod. Portfolio
SET's Sharpe Ratio -0.2321  -1.4625  -1.2532  -0.3085 (%Drawdown UAAINNTARAIIRIIUNLTIAARININTIgATRINESAlusEuINsTiauat)
Note

Standard Deviation (%): 10AMNEUHILIBITIAT (LAAIANLLL Annualized)
. i 4 ) ) Normal Distribution 1Y
Sharpe Ratio: WWtUMEUNARALUNULE TN ANNIAINNRANTANIIN (LWEAIALLY Annualized)
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Global Market Allocation vs. SET Index (1Y) Global Market Allocation vs. SET Index (2Y)
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Statistic Record
Average Return 3 Months | 6 Months | 1 Year | 2 Years CAGR 1 Year 2 Years
Global Market 3.28% 7.28% 17.48% 41.52% Global Market 17.48% 18.96%
SET Index 2.09% 4.42% 11.22% 22.35% SET Index 11.22% 10.61%
Volatility 3 Months | 6 Months | 1 Year | 2 Years Max Drawdown % 3 Months | 6 Months | 1 Year | 2 Years
Global Market 9.88% 10.17% 9.16% 10.12% Global Market -13.86% -13.86% -7.48% -5.31%
SET Index 16.13%  16.83% 15.39% 13.31% SET Index -25.23% -25.23% -25.48% -25.48%
Highest Return 3 Months | 6 Months | 1 Year | 2 Years Lowest Return 3 Months | 6 Months | 1 Year | 2 Years
Global Market 13.98%  22.70% 30.45% 61.02% Global Market -13.37% -11.48% -6.59% 10.29%
SET Index 21.17% 41.57% 52.52% 72.18% SET Index -21.02% -19.48% -15.62% -9.19%
BETA 3 Months | 6 Months | 1 Year | 2 Years Sharpe Ratio 3 Months | 6 Months | 1 Year | 2 Years
Global Market 0.1841 0.0871 -0.1025 -0.4422 Global Market 1.2393 1.4117 1.7229 2.7596
SET Index 1.0000 1.0000 1.0000 1.0000 SET Index 0.2850 0.3131 0.4466 0.6145

Note

Volatility waz Sharpe Ratio WansA1uLIL Annualized
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