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SPGBEI 0.7 11/30/33 5.22

Ve Joyanasuman a udl 31 w.a.2567

dayaleana

Maximum Drawdown
Recovering Period

FX Hedging
dnTdIUMUIYUNITAMY

21YLRLUDINTIE TN

Yield to Maturity

nsinassnsamulusisssmavesnasundn

UNITED STATES OF AMERICA

ITALY
France
Euro

Spain

newme): Teyanawuwdn o Ui 31 W.A.2567

nsdnasn1sasulunindduvasnasunan

Government Bonds
UcITS
Swap

Cash and equivalents

anewme): Teyaneawuwdn o Ui 31 w.A.2567

30.79

10.15

9.49

9.08

7.97

94.00

0.80

0.60

4.60

N15IAATINTAWUMNTUAUAINUNYBTED (% NAV)

nSndauiagmu 5 SUAULINVBINDIVUAEN . A .
Yanannng % NAV

Gov bond / AAA
AA

A

BBB

#Mnn BBB

ewe: Yoyanasuvan s U 31 w.a.2567

41.06
18.57
3.53
27.82
3.12

ES-ALPHABONDS



n1sasulunamuduiundi 20 % (nesluuszmaAuaznasfnaUssne)

i‘fanamu : DNCA Invest Alpha Bonds ISIN code: 1LU1859213875
’luwﬁ’aaaavguwﬂﬂ Class H-1 USD Bloomberg code: DNCAHIU
Aa5UNe

o

Maximum Drawdown tesiiusnauiayuasgavesnausinluszezim 5 Udeunds (Miedwadndsnawunsdifidiliasu 5 U) lnednansedu NAV devie

=

Tngeanluaufiqaiigalugaed NAV sevtieuiudianas A1 Maximum Drawdown Wudeyaiitglinsufisanundssiienaagiayuainnisamulunesu

ERRY)

RIPEN

Recovering Period szziian1siud iieidudeyalifamunsuisseznanwinisvinnugeanauisssesnaninunduinituyusuduldszeznanu

!
wila

FX Hedging Wesifudvesmsasuluanaiussusamaiiinisdesiummnidsninsnsuanieu

SandrumyuiBsunisasu anwdvesnstereninmindlunesnnesuluisailadisnamil Imaﬁwmmmmﬂaﬂ'wﬁcﬁwﬂdwswdwwaiamaaaﬂamms%a
wdnnndriunasesarnsendnmingvesnamunsluseussezinm 1 Imssoyad NAV vesnemussadsluseusseznanfeaiy nesusniie
portfolio turnover g4 Usifsmsdenendnningussadmasianisnesuuasrlidsununisteneninuningiigs Suesiasanuiouioudunans
Fidunurenesusmiioyssiiu mmﬁmﬁwmmﬁamwé’ﬂw%’wéé‘faﬂ&in

Sharpe Ratio 8nsnduszvisHanuwnudLinvenomuTmIUTsufisuiuadsannsamu TnefuaeINRarIsEnISnINANBULILYBINB IV
ity ShsHansuuMUTUTIAIINAIIEN (risk-free rate) WSBUIBURAUANTBULLNATEI (standard deviation) ¥8NBLIIM A Sharpe Ratio dviouda
Sarmaneuunuiinesusumslisufistuievnwetumidssinamusinsuin Tnsnasusaniliia Sharpe Ratio gandasifunemuiiivssansamlums
Uimsdnmsamuiiaind WesnnliFunaneuunuduiniiganimeldsiuanudsaiontu

Alpha nansuunuduiuresnemuiioisuiiisutufsiita (benchmark) Tnsdn Alpha fige ineis nesyuanansaaimansuumuldgeanidvidin
Fadurannuszavinmvesfiansnesplunsdndenviomimmzitramulundnnindldiodamnzan

Beta sefuuarfianisnisidsuudamesdnimansuuvuvevidnninglunednnisanu lassuisuiudnsnsiasuulamesmain Beta toonin 1 uansin
vénnindlunefanisasyuiimsdsunlamesdnsnansuunutesnitnisidsunlamessnsnaneuunuvesnguvdnninduasnain Beta 11nn1 1 uansdn
vanmindlunednnisanuinisdsuamesdnsnansuunnninsdsuanessnaHanouunuuesnguvdnminduasaain

Tracking Error Snsmanauuvuvesnasuiivszaninmluniadounuudsiddin Tnewn tracking error i manefsnesusasiivssavsnimlunisasna
wamouwnulAlndiAeatudvidin nesyusaniisian tracking error g1 sxlidnsmansuunlasidevisandsidaundu

=

Yield to Maturity §nsmanauunuanmsawuluanasvillagfieaussuimuneny dsiumaneenideigldsulueunnnaoneignmsuasRuduiay

3
o '

Iasuu dandeanduyadagiu ngldindasmansuunuveinemusiuasanswl munminAtedeainimiinges Yield to Maturity veansnansnilusas

o

“ineaull MIawu uazlilesan Yield to Maturity intheinasgruduleiidudsel Jaaunsmhlldvsuiisudasuanauunseninanemusunsians

Haa = & ° o o va w gy
nu ll“LlIEJ“U’]Hﬂ@ﬂi@ﬂ@i??ﬁiﬁu‘ﬂu@]iUﬂ’TVmﬂE]’WQLLaﬁmaﬂwmzﬂﬁiaQVjUWiﬂaLﬂBﬂﬂu\lﬂ

www.eastspring.co.th

>
eastspring » usgvvdnnInddanisnamu Saviauis (Wszmnelne) $1in
investments z - P P
du 9 89015 dmsvnad sewile naes 944 auuwsIw 4

A Prudential plc company ™§ 5/

wuaedalval ety ngamumuas 10330

| audnusnwmsamu 1725 | daduayunisunsuasiudefunilsamu nldsunisusng

Expert in Asia. Invest in Your Future.

ES-ALPHABONDS 3



5y
eastspring
investments

A Prudential plc company 3 5/

WUUBUIUSUNSIUAULEES

RSy WuRENenILamu
amulunasuiladariau3s Alpha Bonds (ES-ALPHABONDS) ldsunsiuuaziianuidilaifeiudnuue uleuien1samu nagnsnisasmu

ALY wazNanauwUTgITosTunauveINem U Undariau3e Alpha Bonds (ES-ALPHABONDS) tluagnefuain

Lulsurensamu

newuaziiuamulumiigamuveInewuIWFAUTEINANEINBIFLT (NB9UNAN) AB DNCA Invest Alpha Bonds Tumiigaauwila
Class H- USD Tusamdilasiadsluseudvnydlivosnitiesas 80 veayarmindauansveanaimu dsannfoudenelulszina
anwidsn (Luxemboure) wasinaanUAiduluniu SICAV (socie’te’ d’investissement a’ capital variable) agangldnisiiuguaves
CSSF (Commission de Surveillance du Secteur Financier) stiunumuseideuved UCITS naanusiusaussimadinga1iuinisdnnis

a8 DNCA Finance wazawmulusUanatiuneaansansy

| v o

nesuraniiuamuluasamiliilan lnedingussasdiioaiananauunuansigenindvil The Secured Ovemight Financing Rate

U

o

(SOFR) + 2% luaeszuziani1samuninnil 3 U lasda1anuduniu (volatility) andisegas 5 luanniznaiaund saufisnisiiansan

nsamulegldinaueinisAnidenaintdaduiudwindeu dau wavessunivia (ESG)

2.msamu°lum’1mi non-investment grade/ unrated

LY

nowUNane1awLlunI1@s non-investment grade/ unrated lTudnduliiiusovay 25 vesammingaugvsvoinawuman Fwsans

fenarenaliaunsadissAuRudukazaenlemudnuiuvsenafinvue aeliu Jumnedugamunigiuensiuiiannsoiuanudes

nNavIAUla

3. mansuludyyrevedasmii

Lffaqmnnamuwé’ﬂamﬁlué’aﬁyﬁamsthwﬂ'] WU Long/short Strategy LﬁaLﬁw?aamgwuzmaamu’iuﬁw%’wsﬁmsmu (Leverage) 34
dwmalinomuiaudsannninemunuiiamulundnnindlaenss fushnmaiuguzmsamuannisamuludygdensdimiiag
Predfislenalunsiunaneuunuvamamuliastiu udnsdfisamdnmingsrdadianuiumumnuiofanisnisamulsidulunud

A1ANT3al B1avilinesuuanuaINnsamuludyyvevvalmiinla

il newumaniinismivauANUdssInmsamuludyaeviearmiilaunamuazliisnislunisiiuiu Global Exposure limit huy
VaR Approach (Absolute VaR) liitfiusaeag 20.00 veanmindduavsveneamunaniuiulaiuniiszduanudeduiovar 99 uay
sreznaINsionsas 20 Ju visil luaaumsalunfivesmain nesuenald Leverage wisivszanasovas 400 uazluuiassoradululen

Leverage 1984n318nsiaan1salld Ingdnsigegaliiiudesar 1,000 vowuarningdugvsvenawuvan

InIAnasBugangniunuewm e fmuakaReulanunglunidetvinvesustninnsmnusens

AIUD e Hoeviigadvu

T2 Auuginsamu




	ES-ALPHABONDS_03
	แบบลงนามรับทราบความเสี่ยง

