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Fund Name: PRINCIPAL GCF
Balance Date: Fri28 Jun 2019
Inception: Fri2 Feb 2007

WamMIA N U o Yudi 28 NQMIEY 2562

yammSndaugns wm)  30,977,141.38
aMmHHIBAINYU (LIN) 6.0857

NaNBUINHYDY Andeauy Information

wanaUIMUioUHAY IDAENINASIUF
naINY NAIFIY Ratio

6 170U 6.97% 3.69% 8.40% 1.28

35 -0.23% -1.60% 10.11% 0.21

107 -2.71% -1.06% 13.97% -0.15

Rugsananaan’ 3.07% -0.93% 18.44% -0.11
! % @101 (Annualized Return)

>, ¢i0] (Annualized Return) winnesnusasauda 1 T4

inainasguilffigiu MLCXO03TR Index (THB) 100.00%

o = 2
= paaiasgunlylueda
Adus 2 QUATWUT 2550 B9 9 INgIAN 2556 1HINUANIATFIU XMCCTR Index (THB) 100.00%
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Memill Lynch Investment Solutions
Merrill Lync

Important Notice: OV
Safut ("ML

modity Enhanced Beta Fund

ISt i
wwwe lumyna com Or

Fund Description

The objective of the Fund Is to provide you with an expesure to the Merrlll Lynch Commodity Index eXtraSM 03,
The Index Iz Imtended to reflect the performance of commodities from six broad sectors: energy. base metals,
precious metals, grains, oflseeds, soft commodities and vestock. The Index commodities are represented by
futures contracts (L.e. contracts to buy or sell commodities at a fixed price in the future). Each comtract Is replaced
by & new coatract upon its expiry. Target weights for each Index commodity will be determined anmually, and will
be reset on a monthly basis.

To achiewe it5 objective, the Fund will

« enter into a total retum Swap to cbtaln exposure 10 the Index.

o ler N0 one o More cash management’ transactions with the fund's cash proceeds sxch as
entering into in & reverse repurchase agresment(under which the Fund will buy securities from a
counterparty with an agreement to sell back such securities ot o future date) oe the purchase of &
portfolio of transferable securities and/or collective irvestment undertakings.

There can be no that the st objective of the Fund will be achisved and lnvestment results say vary
substantialy over time. Investments in the Fund places an investor's capital at risk. The price and value of investments
may fluctuate and investors may lose all or a substantial portion of their investment. Past performance is mot indicative of
future resuits.

Net Performance

120
105 9

1 | | I |
Jun 2014 May 2015 Aoc 2016 Mar 2017 Feb 2018 Jan 2009

B NAV per Share (LHS) 8 Monthly Fund Performance (%) (RHS)

Net Monthly Returns (9%)

Jan Feb  Mar Apr  May Jun Jul Aug Sep Oct  Nov Dec YTD
2019 587 225 04) 056 -A08 339 . 953
2018 162 -1258 004 345 244 330 232 079 181 255 644 406-1113
2017 164 058 310 177 088 039 3195 008 165 119 012 325 826
2006 275 071 382 814 033 210 -S54 063 337 019 183 221 1413
2018 539 4BS 544 648 328 129 106 28 129 0846 708 -459.253)
2014 -2657 523 155 134 80 137 380 -095 -739 073 -600 -729-1956
2013 335 401 108 411 05 373 %6 282 197 Q19 128 046 884
2012 332 324 -288 -1A48 988 192 393 368 058 428 176 -165 -265
20m 452 230 192 263 -337 349 3172 023 -1366 737 092 169 -254
2010 664 184 226 157 474 Q033 B3 143 786 420 029 812 1756

The performance figures contained herein are net of fees. The returns shown are based on share class USD B () and
therefore such historical information does not represent actual returns that an invester in share dasses other thas USD B
(acc) may receive but is for information parposes to ilustrate the performance of the Merill Lynch MLOX Commodity
Enhanced Beta Fond (the *Fund”) and should be interpreted accordingly. Past performance of this fund or or of other funds

aged by I Limited is not an indication of future perf or actual realised returns on an
Iinvestment in the Fund {which may be affected by a member of factors induding, bet not Bmited to, applicable fees and the
timing of subscriptions aad redemptions in the Fend).

Monthly Factsheet For Institutional Investors Only

Risk Rating

&
-

-

123 4 6 7

The abuve rating Is based on the hisark
volatility of the Net Asset Voo of the Share
Class ower the 1ast frve years. It may not be o
rellable Indication of the future riak profile
of the Sob-fund The rsk sod rewand
category shown ks not guaranteed and may
shift over tsme A Share Clax with the
lwest risk raging does not mean a risk fron
Investmaent

Key Facts
Sharw Class
NAY 6% %4

Share Class
Launch

ISIN UI1042053212
Owaling Clally

Cut OF apm CEY
Notice Pertod I
Settlement Period  T+)

Min, Initial VSO 1 O
Investmant

Fund Details
Fund Inception a7.052014

Fund Size USD 34 Trry

Base Currency

Strategy

Lormmoadicty

Fund Manager Lunyns
TVestment

imeed
Fund Domicile

Administrator

Auditor Pwi Luxernbourg

Fees

Entry Chargw O™
Exit Chargo 0%
Ongoing Charge 097
Performance Fee 0%

Ongoing Charges to the Fund (0CF) include
the managrment fee, all fund operating and
administrative expesses, a1 well = the
Commissien de Survelllance de Sectewr
Fioander (C55F) Sutncription Tax of 0.01%
pa for bestitutional Share Classes. For a full
averview of fund fees for individeal sram
classes, pluase rofor 10 the Prospoctus o
relevart KNID

www. lumyna.com
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Memill Lynch Investment Solutions 28 June 2019

Merrill Lynch MLCX Commodity E

Performance Analysis Since Inception Share Class Performance
Cornulative fietien 1678% Share Class ISIN BHG SEDOL  NAV
Arrualised Rewm 1% CHF 8 (at) LUID39625527 MLCEBY3  BXOSHT)
Arrualised Vetativey | % EUR B (i LUNDM205313% MLEBBOS kN 115 .79
12 Month Volatiity avs EUREfaccl  LUNDM2055488 WLEBECS 514 188
5 Ratwo 4 2
T -t GEP B jacy  LUIOM2053303 MLEESOT
Sorta L ) £
SR S o GBP Eface)  LUIDM2053542 MLEBETO EKSSGE
Percentage of Positrs Montt 525% o0 - .
#rBixo LUN063391475 MLCEBY2  BMANOwO
Peveentage cf Nagarrw Mosahy 475%
Y E ot LUN063391632 MLCEB'A  BManQL)
Oest Mormh 102%
USDEjacci  LUIDA2053212 MLEBSOS BKBSSE] 6355 3135 533
Worst Month 137%
USDE ey LUIDM2053568 MLEBEDS BIJSSFS
Masimam Drawaown -583%
‘ [Rp—
Beta as2
Camelation as

Portfollo Deka
Fortfolio Vega

Volatilky i3 calcudated ining dably retiens.

Shargo Ratho is based on dally perfarmance returms aad 90 day risk feve rate. The raths is shown
e sufficient data & available

Sartho Ratho is based om daily porformance recerns and thown osce ssfcient data is avaiblle
The misiomure acteptabie retien ised Sor the calculition is 5% por anmum

Beta b caloslated using the dally retarss betweoos the Fand's share ciass shows and the MSO
ACW! Index

+ Comelation & caloulatod ming the dally returms betwoen the Fand's share class shoom asd the
NSO ACWI ndex

Calendar Year Performance
Share Class

D 2019 2018 2007 2016 2015 2014

USD B () 153 i 826 1433 1956

Monthly Factsheet For Institutional Investors Only www.lumyna.com
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Merrill Lynch Investment Solutions

Merrill Lynch MLCX Commaodity Enhanced Beta Fund

Monthly Commentary

Commentary is provided by Lurmyaa bavestoonts Limited

Monthly Factsheet For Institutional Investors Only

www.lumyna.com
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Merrill Lynch Investment Solutions 28 June 2019

Merrill Lynch MLCX Commodity Enhanced Beta Fund

Risk Considerations

Investors should nete that the Fund |s authorised Lo invest up to 100% of its met assets in transferable seconities and money market estruments ssued er guaranteed by
o EU Member State or s local suthorities, by another OECD Member State, or by public imernational orgassaations in which one ar more EU Member States are

members.
{
' I .
N 1y f ! W .
'
. ) I |
- . | -
SELUING RESTRICTIONS:
Uy . ty of sy ey (e ! vt ot vy | " i by Shee § ity aron o
; L V

I « ' '
Framce
el v X | 1 X5 Par
f ‘ e

Monthly Factsheet For Institutional Investors Only www.lumyna.com
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Tuil 2562 waz 39U 40,290,323.30 yn Tuil 2561 )
Gudinmms 1,347,933.44 1,982,834.46
qnni’:
InRBNILE 143.09 32633
LINMITVINUEIIN U 247354 9,894.16
vindyreyuy 574,501.47 .
smdAuning 31,083,175.52 38,274,386.69
wild
Wil
ninnsfudefumnizenamu 66,693.75 4,915,05039
nndggIeyRug - 193341531
mldFeisie 40,028.65 41,948.69
Ay 308.56 363.83
1ty 107,031.26 6,890,778.22
funindms 30,976,144.26 31,383,608.47
funiwdzns :
nui 183 uendBamionnmy 50,900,810.90 46,989,949.09
il (vau) oz
gl iumuga 199,062,974.56 200,603,376.60
viMuUIETLINMIF U (218,987,641.20)  (216,209,617.22)
Funindgnd 30,976,144.26 31,383,608 47
funindgninnmion 6.0855 6.6788
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nosmuBlandudiita Tnevea novsndi
(@ nomuiladleidud-wiviitin (ubs) Tnauen Aexodn)
swzneunesBendueamu
w Fudl 30 fguinu 2562
naueaes ez @onduespu i fnguannlisnmyssiuamu
; Tumiu sk b yor gfsTIN Yovozwas
Sowdanind i Aontile vy wm iy
(%) (mia / wm)
Aunmuiinlszmn
Unit Trust Foreign Commodity-US Dallar
Merrill Lynch lavestment Solutions - Merrill Lynch 15,154,069 20,11%,123.98 100,00
MLOX Commodity Enhanced Bets Fund
793 Unit Trust Forelgn Commodity-US Dollar 20,118,123.98 100,00
Fnuiuaaumanlszme 29,118,123.98 100,00
BORTINITUDIGY (311U 34,773,236.59 um) 29,118,123.98 100.00
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neauidiandudiie Tnavon neussdd
(st nonquitlFlomui-wiudine (ohu) Tneves newedd)
sntlizneurwos@osTuaimy
w it 30 fiquiw 2561
msieResTonsdoniiuann 1€ fnguann)sziomesaiuo mu
S
Tunsy | Gavmendn I3TH Sou
Sorinning Auit wi R
fimun (%) (um) yor i
omsdou  wvmy
Swuoanwiralszmn
Unit Trust Fortign Commodity-US Dellar
Merill Lynch tnvesiment Solaticns - Merrill Lynch MLCX
Comemodity Enhanced Beta Fund 16,417,619 3628133174 100,00
99 Unit Trust Foreign Commodity-US Doltur 3620133174 100.00
ndvnasiadssmn 36,281,331.74 100.60
BOATIMINBIM (TINIY]M 40,290,323.30 1 1m) 1628133174 100.00
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