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Return and Risk statistics for Thailand Mutual funds

Return (%) Standard Deviation (%)
AIMC Category Peer Percentile M 6M 1Y 3Y 5Y 10Y 3M 6M 1Y 3Y 5Y 10Y
5th Percentile 0.34 0.66 1.35 1.67 2.03 213 0.05 0.04 0.04 0.09 0.15 0.24
25th Percentile 0.31 0.59 1.17 1.56 1.93 2.04 0.06 0.06 0.06 0.1 017 0.24
Money Market General 50th Percentile 0.28 0.54 1.09 1.48 1.85 1.90 0.07 0.06 0.06 0.12 0.18 0.25
75th Percentile 0.25 0.49 1.00 1.27 1.70 1.70 0.07 0.06 0.07 0.13 0.18 0.27
95th Percentile 0.17 0.34 0.75 1.19 1.58 0.84 0.08 0.07 0.08 0.14 0.19 2.92
5th Percentile 0.32 0.62 1.23 1.50 1.88 1.93 0.05 0.04 0.04 0.08 0.16 0.24
25th Percentile 0.28 0.55 1.09 1.41 1.77 1.90 0.05 0.05 0.05 0.09 0.17 0.24
Money Market Government 50th Percentile 0.26 0.51 1.01 1.32 1.73 1.86 0.06 0.05 0.06 0.10 0.17 0.24
75th Percentile 0.25 0.48 0.95 1.26 1.68 1.82 0.06 0.06 0.06 0.11 0.18 0.24
95th Percentile 0.21 0.41 0.70 0.98 1.62 1.76 0.07 0.06 0.07 0.12 0.19 0.27
5th Percentile 0.46 0.87 1.75 244 2.86 2.83 0.05 0.05 0.05 0.1 0.16 0.22
25th Percentile 0.37 0.71 1.47 1.93 241 237 0.07 0.06 0.07 0.13 0.18 0.25
Short Term General Bond 50th Percentile 033 0.66 1.34 1.80 222 2.15 0.08 0.07 0.08 0.15 0.20 0.33
75th Percentile 032 0.60 1.20 1.69 2.01 2.00 0.11 0.10 0.12 0.20 0.29 0.52
95th Percentile 0.24 0.47 0.91 1.29 1.67 1.84 0.14 0.14 0.18 033 0.46 0.88
5th Percentile 0.51 0.83 1.28 1.75 2.03 1.81 0.04 0.04 0.04 0.10 0.16 0.25
25th Percentile 0.40 0.78 1.13 1.60 1.77 1.65 0.06 0.05 0.05 0.1 0.20 0.27
Short Term Government Bond 50th Percentile 0.28 0.65 0.86 1.24 1.7 1.46 0.09 0.10 0.07 0.14 0.23 0.31
75th Percentile 0.19 0.37 0.58 1.02 1.50 1.45 0.15 0.13 0.09 0.18 0.24 0.32
95th Percentile 0.08 0.23 0.45 0.81 1.30 1.43 0.18 0.19 0.14 0.26 0.28 0.33
5th Percentile 0.61 0.95 1.93 3.25 3.43 3.38 0.26 0.25 0.32 0.42 0.44 0.58
25th Percentile 0.48 0.65 1.40 2.76 3.01 2.82 0.37 0.36 0.45 0.59 0.63 0.95
Mid Term General Bond 50th Percentile 0.38 0.48 1.08 2.41 2.74 2.62 0.45 0.52 0.58 0.68 0.72 1.14
75th Percentile 0.32 0.38 0.78 216 249 2.34 0.59 0.60 0.74 0.81 0.82 1.53
95th Percentile 0.22 0.18 0.42 1.72 2.14 1.91 0.82 0.80 0.97 0.97 1.06 2.50
5th Percentile 2.88 3.50 9.09 4.90 484 4.75 1.72 2.10 3.31 2.49 243 3.38
25th Percentile 1.51 0.34 3.66 351 3.70 452 252 2.99 367 3.46 3.12 4.23
ﬁL“d';a; DB:’B‘:II?;:;;‘;“°““” F/X" 50th percentie 106  -054 2.70 0.66 173 4.24 297 361 554 an 6.22 5.29
75th Percentile 0.1 -1.78 0.94 -0.87 1.07 3.96 357 4.54 6.94 5.64 6.32 6.36
95th Percentile -1.83 -3.47 -2.18 -1.93 -1.27 373 6.72 7.96 9.7 6.33 6.80 121
5th Percentile 6.20 1.7 16.09 5.40 5.31 5.89 317 721 6.43 6.20 6.64 7.68
Emerging Market Bond 25th Percentile 5.94 0.76 13.90 4.67 5.17 5.89 451 7.37 761 7.35 6.83 7.68
Discretionary F/X Hedge or 50th Percentile 3.84 0.26 12.96 1.12 5.00 5.89 5.51 8.24 8.99 9.00 7.07 7.68
Unhedged 75th Percentile 3.68 -0.52 11.72 -2.37 483 5.89 5.73 9.98 10.86 10.57 7.31 7.68
95th Percentile 2.52 -2.15 8.79 -2.96 4.70 5.89 9.91 12.20 13.22 11.53 7.50 7.68
5th Percentile 1.30 1.38 7.29 422 421 352 0.82 1.20 1.07 0.66 0.65 0.44
25th Percentile 1.05 0.95 4.86 3.58 413 3 1.56 259 249 1.64 1.76 0.76
Conservative Allocation 50th Percentile 0.68 0.41 3.94 3.07 3.99 2.60 2.01 2.92 2.94 1.86 2.36 1.16
75th Percentile 0.45 0.20 312 243 3.54 2.10 2.70 354 3.16 2.07 3.21 1.56
95th Percentile -0.01 -0.08 1.14 1.41 1.90 1.69 3.20 5.04 452 247 3.74 1.88
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Return (%) Standard Deviation (%)
AIMC Category Peer Percentile M 6M 1Y 3Y 5Y 10Y 3M 6M 1Y 3Y 5Y 10Y
5th Percentile 3.09 2.1 14.59 7.25 7.88 9.1 291 5.02 475 3.43 497 9.36

25th Percentile 2.10 0.57 10.46 5.92 6.44 8.78 3.69 6.52 6.43 4.76 6.75 11.84
Moderate Allocation 50th Percentile 1.32 0.14 8.43 3.80 571 8.19 5.24 9.42 9.03 5.78 8.15 12.77
75th Percentile 0.46 -0.76 6.32 2.93 455 7.15 6.83 11.84 10.72 6.90 9.05 14.92
95th Percentile 033 -1.75 4.05 2.38 3.39 4.89 1.26 12.53 1157 751 10.42 15.54
5th Percentile 3.96 435 20.66 12.03 10.42 12.68 2.49 3.29 6.10 5.05 6.17 15.77
25th Percentile 217 0.82 16.88 7.33 8.97 11.35 5.88 9.67 n2 9.32 12.21 18.01

Aggressive Allocation 50th Percentile 0.85 -0.24 13.32 5.64 7.4 10.36 8.53 15.31 14.31 9.98 13.33 19.18
75th Percentile 0.00 -1.55 10.16 4.16 6.45 9.81 10.15 17.36 16.09 10.53 14.40 20.65
95th Percentile -1.66 -3.06 412 213 357 7.34 11.63 20.35 18.06 12.51 15.84 22.09
5th Percentile 474 5.90 18.20 238 437 2.68 1.64 353 4.48 6.61 6.94 9.91
25th Percentile 4.15 5.16 12.03 1.21 343 2.50 3.48 5.30 5.67 6.73 7.01 12.62

Foreign Investment Allocation 50th Percentile 3.35 3.33 10.08 -0.58 2.78 113 473 5.89 6.36 7.25 7.73 14.05
75th Percentile 2.45 1.41 7.02 -1.57 2.09 -0.34 5.35 6.63 7.48 9.05 8.74 14.55
95th Percentile -1.03 -4.51 3.62 -2.73 0.25 -0.75 11.22 10.96 11.62 9.86 10.08 15.04
5th Percentile 732 5.39 27.60 11.34 12.17 14.33 7.38 12.54 12.14 8.36 12.15 17.16

25th Percentile 3.49 1.48 21.24 8.78 10.12 13.50 8.92 16.15 15.35 9.65 13.04 19.14

Equity General 50th Percentile 1.36 -0.05 16.22 7.53 8.40 11.67 9.91 17.77 16.25 10.21 13.92 20.21
75th Percentile 0.22 -1.94 11.69 4.85 712 10.82 10.91 19.11 17.09 11.06 14.91 20.78
95th Percentile -1.41 -4.33 9.28 3.21 3.85 8.15 1317 23.28 19.80 13.57 16.25 22.16
5th Percentile 533 1.07 19.67 8.81 10.14 13.20 9.68 16.69 16.39 9.70 12.63 20.95

25th Percentile 351 0.35 18.92 6.74 167 .73 9.74 17.47 16.81 10.10 12.74 2144
Equity Large Cap 50th Percentile 2.89 -0.70 17.15 5.84 6.39 11.23 10.09 17.81 17.05 10.64 12.90 21.82
75th Percentile 1.90 -1.06 15.41 5.44 571 10.90 10.55 17.97 17.18 11.50 13.54 22.03
95th Percentile 0.94 -2.45 14.28 243 5.30 10.20 11.30 18.47 18.02 11.81 14.84 22.22

5th Percentile 1232 9.29 36.45 14.96 9.67 20.03 16.63 1151
25th Percentile 458 7.29 32.19 14.49 10.97 22.45 18.70 12.23
Equity Small - Mid Cap 50th Percentile 0.97 5.20 21.33 13.89 12.59 2491 20.47 13.12
75th Percentile 0.06 3.70 15.60 13.29 12.96 25.23 20.68 14.01
95th Percentile -0.98 0.12 15.49 12.81 26.08 34.29 26.86 14.73
5th Percentile 418 0.40 18.51 6.04 6.91 11.32 10.14 17.09 17.07 11.30 12.65 21.75

25th Percentile 4.05 0.18 18.28 5.80 6.68 11.28 10.32 17.31 17.32 11.38 12.76 21.76
SET 50 Index Fund 50th Percentile 3.97 0.08 17.85 5.42 6.35 11.07 10.34 17.38 17.35 11.56 12.86 21.83
75th Percentile 3.89 0.17 17.47 5.12 6.04 10.74 10.37 17.44 17.41 11.62 12.96 21.87

95th Percentile 3.63 -0.20 16.99 491 5.74 10.68 12.79 23.76 21.01 11.68 13.01 21.88
5th Percentile 9.10 1.61 13.14 -2.64 -0.71 8.74 11.62 12.89 8.09 10.93
25th Percentile 579 -1.49 8.94 -3.86 -2.74 9.58 12.00 13.01 8.53 11.60
ASEAN Equity 50th Percentile 1.85 -3.67 4.61 -5.39 -5.29 10.13 13.53 13.25 9.08 12.43
75th Percentile -0.06 -8.79 0.10 6.91 -7.84 10.54 13.61 13.81 9.63 13.27
95th Percentile -2.33 -10.25 9.1 -8.14 -9.88 11.44 14.09 14.39 10.07 13.93
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Return (%) Standard Deviation (%)
AIMC Category Peer Percentile M 6M 1Y 3Y 5Y 10Y 3M 6M 1Y 3Y 5Y 10Y
5th Percentile 7.66 532 28.13 9.40 7.91 3.59 8.62 1211 12.98 10.97 11.06 17.42

25th Percentile 6.28 491 25.59 5.48 6.32 3.59 9.39 13.23 13.36 12.01 11.75 17.42
Asia Pacific Ex Japan 50th Percentile 5.07 2.80 2137 3.59 357 3.59 11.04 14.09 15.32 14.21 13.72 17.42
75th Percentile 3.54 -0.52 12.44 1.45 2.03 3.59 12.81 15.31 17.35 16.24 14.28 17.42

95th Percentile 1.80 -2.95 7.49 -0.49 0.57 3.59 14.47 16.78 23.60 16.61 15.92 17.42
5th Percentile 456 8.48 31.59 12.31 6.53 10.97 12.37 14.36 15.34 13.39
25th Percentile 3.38 713 29.21 5.59 3.62 12.34 13.85 15.85 20.33 17.47
Greater China Equity 50th Percentile 2.01 5.80 24.08 432 2.00 13.84 15.49 18.75 21.88 20.30
75th Percentile 1.14 3.90 19.98 3.27 1.34 14.79 18.12 20.66 23.18 20.95
95th Percentile -3.60 0.48 14.41 1.95 0.29 15.46 18.89 21.50 27.01 25.27
5th Percentile 10.29 10.42 2244 7.44 6.08 -2.69 8.46 10.90 15.88 11.48 11.39 19.58
25th Percentile 851 8.12 14.38 4.58 5.64 -2.69 9.71 12.07 17.06 12.18 12.27 19.58
European Equity 50th Percentile 7.01 4.80 10.77 1.54 5.08 -2.69 10.53 12.53 18.59 13.04 13.36 19.58
75th Percentile 5.62 2.56 7.66 -0.68 451 -2.69 11.83 14.06 2011 13.39 14.46 19.58
95th Percentile 4.19 -0.65 3.84 -2.73 4.07 -2.69 13.81 14.90 21.76 14.32 15.33 19.58
5th Percentile 11.94 8.39 40.98 3.50 1.63 -0.28 9.99 13.72 14.88 11.18 1.4 19.84
25th Percentile 8.53 6.90 32.24 2.06 0.46 -0.28 11.62 14.64 16.51 13.18 12.83 19.84
Global Emerging Market 50th Percentile 5.68 5.28 25.40 0.89 -0.70 -0.28 12.89 16.20 17.62 15.77 15.35 19.84

75th Percentile 538 3.75 21.46 -1.93 -4.05 -0.28 16.11 18.08 20.88 18.62 17.94 19.84
95th Percentile 407 -0.69 15.09 -4.26 -6.99 -0.28 22.57 27.57 31.99 22.92 20.49 19.84
5th Percentile 1717 10.19 26.33 6.34 10.99 3.22 7.15 8.79 10.34 9.27 9.09 14.91
25th Percentile 6.58 1.24 17.50 3.40 7.54 2.40 7.90 10.18 11.69 9.93 9.51 15.19

Global Equity 50th Percentile 4.95 512 13.74 1.21 5.86 2.00 10.05 11.29 13.33 11.03 10.99 16.53
75th Percentile 3.72 2.83 10.56 212 0.45 1.50 11.48 12.50 16.50 14.33 14.63 17.50
95th Percentile 1.05 -1.87 3.95 -9.31 -12.05 1.23 18.48 22.54 27.96 31.29 29.00 21.22
5th Percentile 9.96 9.87 17.72 10.29 19.63 13.00 15.70 15.25 16.99 14.86
25th Percentile 8.50 3.63 12.88 8.90 18.33 13.97 17.94 18.22 16.99 14.98
Health Care 50th Percentile 172 1.61 10.37 7.7 16.70 15.57 19.00 19.97 17.00 15.14
75th Percentile 6.02 0.89 5.28 5.44 15.07 15.89 19.65 20.24 17.00 15.30
95th Percentile 461 -0.56 3.40 4.05 13.77 16.24 20.13 21.29 17.01 15.42
5th Percentile 10.31 3 34.86 15.76 9.08 12.35 16.29 16.28 16.85 16.44
25th Percentile 10.11 0.82 29.75 15.27 9.06 13.31 17.78 17.00 17.15 17.24
India Equity 50th Percentile 8.70 0.47 25.29 14.67 9.05 14.55 19.34 18.51 17.53 18.25
75th Percentile 7.46 0.1 24.06 14.06 9.03 15.26 20.27 RN 17.91 19.25
95th Percentile 6.35 -1.96 18.56 13.58 9.02 16.02 20.28 21.38 18.22 20.06
5th Percentile 8.37 21.69 30.72 9.77 7.64 -1 1012 13.27 18.37 13.26 20.58 2.2
25th Percentile 453 16.26 19.49 8.88 7.64 -1 1312 14.73 21.79 15.60 20.58 2.2
Japan Equity 50th Percentile 4.09 13.19 18.12 7.1 7.64 - 14.66 17.18 24.38 16.15 20.58 21.21
75th Percentile 333 11.92 15.19 6.43 7.64 -1 15.69 19.96 24.47 16.21 20.58 2.2
95th Percentile 1.69 9.18 11.82 3.94 7.64 1.1 22.48 22.60 29.75 18.95 20.58 7.2
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Return (%) Standard Deviation (%)
AIMC Category Peer Percentile 3M 6M 1Y 3Y 5Y 10Y 3M 6M 1Y 3Y 5Y 10Y
5th Percentile 9.62 13.74 24.48 11.90 13.18 8.38 10.66 11.81 10.21 10.20
25th Percentile 7.10 11.01 22.95 10.05 12.76 8.58 10.86 12.06 10.43 10.40
US Equity 50th Percentile 6.11 9.34 2152 9.35 11.26 9.96 11.73 13.05 10.68 10.68
75th Percentile 4.65 8.85 19.71 8.90 9.72 11.50 13.21 14.13 12.48 11.39
95th Percentile 2.66 6.32 17.21 3.68 0.75 15.32 18.39 18.34 13.70 13.71
5th Percentile 6.69 257 1243 9.03 6.93 7.21 10.02 12.45 10.46 11.14
25th Percentile 6.14 -2.40 9.53 6.30 6.87 9.95 12.87 14.58 11.27 11.21
Fund of Property Fund - Global  50th Percentile 5.01 -3.27 4.44 5.10 6.79 12.05 14.72 14.92 11.65 11.29
75th Percentile 1.65 -4.71 3.07 4.64 6.71 13.44 15.79 20.26 12.38 11.38
95th Percentile -0.36 -6.23 -1.17 373 6.65 14.99 18.10 2n 14.04 11.45
5th Percentile 1.98 0.25 13.49 14.73 11.63 5.19 171 7.98 7.39 8.64
25th Percentile 1.22 -0.95 11.34 12.12 11.40 5.71 7.85 8.01 7.39 8.68
Fund of Property Fund - Mixed  50th Percentile 0.85 -1.13 11.23 11.57 11.05 5.85 8.17 8.02 7.43 8.77
75th Percentile -0.43 -1.91 10.67 11.54 10.76 6.08 8.37 8.70 7.59 8.85
95th Percentile -0.61 -2.90 9.84 11.25 10.67 6.34 8.83 9.35 7.85 8.86
5th Percentile 1.46 -1.95 1"nn 14.19 13.58 4.72 8.05 9.53 5.76 8.33
25th Percentile -0.27 -2.05 10.28 13.51 13.07 5.42 9.17 9.77 6.14 8.58
Fund of Property Fund - Thai 50th Percentile -0.89 -2.42 9.82 11.97 12.42 5.54 9.51 10.06 6.73 8.90
75th Percentile -1.50 -3.51 7.16 8.87 11.77 7.07 10.51 10.52 7.46 9.22
95th Percentile -3.42 -4.43 4.05 7.0 11.26 9.03 11.26 10.91 8.02 9.47
5th Percentile 3.89 8.82 13.71 2353 18.54 2.89 593 9.63 12.08 5.04 7.83 24.69
25th Percentile 1.45 1.12 9.80 8.95 11.76 2.89 14.56 13.39 14.28 7.50 9.88 24.69
Free Hold 50th Percentile 0.00 -1.56 4.44 5.16 4.86 2.89 16.91 18.26 20.27 12.07 15.94 24.69
75th Percentile -1.79 -6.41 -7.20 -1.84 0.25 2.89 26.04 25.07 24.66 19.77 21.32 24.69

95th Percentile -11.46 -14.53 -15.70 -10.42 -5.18 2.89 37.70 48.66 54.61 59.35 63.50 24.69

5th Percentile 12.25 18.67 41.56 21.50 22.09 18.60 121 8.85 9.24 6.30 10.26 13.10

25th Percentile 1.32 3.71 20.35 17.32 14.84 17.08 12.23 14.55 14.92 9.44 11.62 13.63
Mixed (between free and lease

hold) 50th Percentile -1.61 -0.08 10.78 13.11 10.33 11.91 14.57 16.59 19.40 11.04 14.23 16.04
75th Percentile -3.89 -1.22 1.59 453 1.51 262 211 21.99 23.07 16.55 19.34 19.30
95th Percentile -1.26 -10.43 -11.51 -11.83 -13.87 -8.78 44.64 35.36 36.11 23.55 23.12 21.88
5th Percentile 3.68 11.39 2561 -29.92 -19.81 20.88 26.21 26.93 23.95 21.76
25th Percentile 3.23 10.61 24.96 -30.04 -19.92 24.62 34.69 35.73 28.30 24.98
Commodities Energy 50th Percentile 2.77 10.21 23.91 -30.45 -20.18 24.85 35.01 36.18 28.64 2513
75th Percentile 1.05 10.07 21.18 -30.97 -21.07 25.00 35.46 36.50 28.77 25.47
95th Percentile -0.45 1.69 1257 -31.59 -23.43 26.75 36.81 41.67 29.52 25.77
5th Percentile 474 -4.17 0.47 -0.63 -4.717 5.07 1113 12.84 15.21 12.68 14.44 17.36
25th Percentile 457 -4.65 0.13 -1.35 -5.30 5.07 11.38 13.67 16.04 13.18 14.92 17.36
Commodities Precious Metals 50th Percentile 4.36 -5.07 -0.60 -2.07 6.12 5.07 12.76 14.02 16.57 14.09 15.79 17.36
75th Percentile 287 -5.36 -1.94 -2.54 -6.67 5.07 13.38 14.72 17.06 1451 16.41 17.36
95th Percentile 2.60 -5.70 -2.65 -2.87 -7.16 5.07 14.28 15.48 17.27 14.75 16.73 17.36
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Return and Risk statistics for Thailand Mutual funds
Return (%) Standard Deviation (%)
AIMC Category Peer Percentile M &M v 3Y 5Y 10Y 3M 6M 1Y 3Y 5Y 10Y
5th Percentile 5.73 1.68 21.72 10.11 11.30 13.81 6.86 12.28 11.50 6.97 9.14 15.13
25th Percentile 3.19 0.10 17.32 7.73 8.54 12.05 8.45 14.89 13.89 9.36 12.48 17.73
LTF 50th Percentile 1.77 -0.70 15.52 5.48 7.1 10.87 9.75 17.25 16.33 10.11 13.40 19.74
75th Percentile 0.80 -1.50 11.95 417 5.57 8.52 10.71 18.09 17.08 10.87 1417 20.88
95th Percentile -1.22 -3.98 9.49 3.16 3.78 6.87 12.49 20.40 18.02 11.84 15.50 21.86
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