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Name Class k | Currency | Inception Metric MTD 3M &M YTD 1y v 37 ay 5Y Exl 10Y 15Y s1
Net Return* 042% 0.23% 163% 163% 296% 254% 1.24% 203% 087% 158% - - 255%
BM Return® 0.01% 0.21% 1.44% 144% 2.36% 1.90% 0.B8% 152% 0.B6% 2.15% - - 2.56%
Met Excess Return® 0.41% 0.01% 0.19% 0.15% 0.60% 0.64% 0.36% 0.50% 0.01% -0.60% - - -0.01%
Jensen Alpha (Ann.) 3.51% -0.64% 0.79% 0.7%% 0.71% 0.B0% 0.28% 0.65% -0.04% -0.33% - - 0.46%
Beta 0.23 0.52 042 042 0.58 0.5% 0.68 0.75 0.75 0.73 - - 0.67
Correlation 0.24 0.45 0.39% 0.3% 0.55 0.56 0.63 0.72 0.84 0.83 - - 071
Cumulative Ratio 4280 107 113 113 125 133 141 133 102 0.73 - - 100
Information Ratio 475 0.04 0.25 0.25 042 0.44 0.26 0.37 0.00 -0.31 - - -0.01
o E E Max Drawdown -0.14% -0.82% -0.82% -0.92% -172% -1.96% -2.62% -2.62% -11.27% -11.37% - - -11.37%
MI u' THB = R-Squared 0.06 0.20 0.15 0.15 0.30 0.31 0.40 0.52 0.70 0.68 - - 0.50
E :| S Sharpe Ratio (Ann.) 348 -0.90 0.76 0.76 0.56 0.64 0.05 0.57 -0.05 0.15 - - 0.36
- = BM Sharpe Ratio (Ann.} -241 -1.09 0.54 0.54 0.18 0.26 -0.18 0.32 -0.04 0.31 - - 0.34
Sortino®* 6.10 -1.14 1.00 1.00 0.83 0.98 0.08 0.84 -0.05 0.1 - - 0.39
Standard Deviation®* 0.87% 1.54% 143% 143% 154% 16l% 1.68% 188% 3.18% 3.14% - - 3.99%
BM Standard Deviation* 0.89% 1.34% 1.31% 131% 146% 151% 1.57% 181% 3.55% 3.54% - - 421%
Tracking Error=* 109% 1.52% 1.52% 152% 142% 1.47% 1.3%% 139% 194% 2.01% - - 3.15%
Treynor** 13.19% -2.69% 2.56% 2.56% 148% 173% 0.13% 145% -0.21% 0.63% - - 212%
Up Capture 62.98% 59.67% 52.72% 52.72% 58.80% 62.10% 67.54% 74.05% 74.39% 72.57% - - 72.23%
Down Capture -27.99% 54.08% 25.99% 25.99% 38.04% 45.69% 60.26% 64.68% 72.73% 72.57% - - 68.14%
VaR 95%*** -142% -2.53% -2.35% -2.35% -2.53% -2.64% -2.75% -3.08% -5.20% -5.15% - - -6.54%
Spurce : PAM-TH
* Returns are annualised for period greater than 1 year
** Risk items are measured from daily frequency data and annualised by 252-D
+** VoR is parometric approach, 95% CI, 250-D Horizon, zero-mean
2
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