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iShares Global Corp Bond UCITS ETF

1GLOBALBOND
Juninduas
AMUNDI wilgudy,
FLOAT RATE 7.00%

USD CORP,
9.61%

DEUTSCHE
USD FLT RTE
NOTE-FC,
14.56%

SPDR
BBGBARC
GLOBAL AGG
ETF, 20.34%

= FonSwodunaonugoga 5 duduusn

Securities %
1 ISHARES GLOBAL CORPORATE BOND UCITS ETF 25.95%
2 GAM STAR-MBS TOT RT-USDACC 22.54%
3 SPDR BBGBARC GLOBAL AGG ETF 20.34%
4  DEUTSCHE USD FLT RTE NOTE-FC 14.56%
5 AMUNDI FLOAT RATE USD CORP 9.61%
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GAM Star MBS Total Return Ordinary USD Accumulation

Top 10 holdings

Name % of Fund
LTFC 2018-1 A1L FRN 2049-07-11 3.0
PNMSR 2018-FT1 A FRN 2023-04-25

PNMSR 2018-GT1 A FRN 2023-02-25

CHMSR 2018-GT1 A FRN 2023-05-25

WVOLT 20117-NPL9 A1 3.125% STEP 2047-09-25
FCO 2017-9A A1T FRN 2029-11-15

GNR 2017-1659 10 FRN 2060-01-16

GNR 2017-90 10 FRN 2059-01-16

SLMA 2003-C A3 FRN 2032-09-15

GOCAP 2015-24A AR FRN 2029-11-05

Total
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TOP HOLDINGS (%)

USD CASH 0.80
JAPAN (GOVERNMENT OF) 10YR #310 0.33
JAPAN (GOVERNMENT OF) 10YR #325 023
JAPAN (GOVERNMENT OF) 10YR #352 0.16
BLKICS USD LIQ AGENCY DIS 0.15
GE CAPITAL INTERNATIONAL
FUNDING C 0.11
ANHEUSER-BUSCH COMPANIES LLC 0.11
BANK OF AMERICA CORP 0.10
CVS HEALTH CORP 0.09
GOLDMAN SACHS GROUP INC 0.08
216

Holdings are subject to change.

TOP COUNTRIES (%)

United States
United Kingdom
France
Germany
Canada
Japan
Netherlands
Australia
Switzerland
Spain

Other

0 5 10 15 20 25 30 35 40 45 50 55

Geographic exposure relates principally to the domicile of the issuers of the
securities held in the product, added together and then expressed as a
percentage of the product’s total holdings. However, in some instances it
can reflect the country where the issuer of the securities carries out much of
their business.

PORTFOLIO CHARACTERISTICS

Weighted Average Maturity 9.02 yrs
Weighted Average Coupon 340%
Weighted Average Yield To Maturity 249%
Effective Duration 6.63 yrs
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Asset allocation

Credit exposure by rating

Aas I - 5%
AR 5%

A D

BEB I ¢ 2%
BB 3 3%

8 I 4 2%
cee I 2.7%
cc W20%

c B 3.5%

Default 5 5%

Mot Rated 0.0%

Cash and Derivatives | R

Interest Rate - Hedge |-0.1%
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15.00% o a
NANTAEUNU
(AruanmNt U iw)
10.00%
5.00% -
B 1GLOBALBOND
m BENCHMARK
0.00% -
2554 2555
-5.00% -
-10.00%

2553 2554 2555 | 2556 | 2557 2558 2559 | 2560 2561 2562
1GLOBALBOND 2.25%| -0.32%]| 9.22%)| -3.50%| 2.82%]| -4.02%| 0.84%]| -0.62%| -4.93%]| -0.97%
BENCHMARK -5.69%| 12.51%| 0.60%| 4.17%]| 2.01%]| 6.41%]| 1.63%| -2.62%| -1.36%| 1.38%
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Aaslidda Ao dasiwadaulnuyav Bloomberg Barclays Global - Aggregate Total Return Index*
Jsuassaununmsdavnuaoividsodasiuanildsuidadiusruwadauunuiduanalduuin tu ufasnu
cnudaasumsn hedging Uszuarusoua: 95 yooyanINSWoaUaN5u90N99NU LlazdUSINACULINUYDY
Bloomberg Barclays Global - Aggregate Total Return Index USuasudasintanilasuidelisununn
anaduuin ru duidiustuwadauunuluasunikdanlulamdynyideonuaoiuidsodasiuanilasu

" povnuiinuilinavianugogalusovoar 5 0 fe -11.81%
" aowWuWougavwanisaltiuviu (Standard deviation) fie 3.26%

" Jszinnnavnusouidalsildsuiisuwanisdiduoiu tu 9au1e fe Global Bond Discretionary
F/X Hedge or Unhedged

*muawsnquayanidudoauulan https://www.aimc.or.th
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nawu Year to Date 3 1fiau  Percentile
HARBUUNIUNDIVUTI -0.97% -0.59% 95
HARBUUNLFIT I 1.34% -0.16% 75
ANHANHIUYDINBIN 2.65% 2.63% 25
P T e 4.53% 3.61% 75

6 \fiou  Percentile

-0.19%
1.38%
2.72%

4.34%

95
50
25
75

13

-0.97%

1.34%

2.65%

4.53%

95
95
25
75

Percentile 33

-2.19%
-0.89%
1.73%

4.41%

Percentile
95
95
5
75

- wamsdudunuluadazovnaonusou dlatldudvduguionamsduduoiulusuina

53
-1.96%
1.03%
3.26%

4.87%

Percentile

109
0%
1.79%
4.31%

5.11%

Percentile
95
75
5
5

Fausianda
0.78%
2.62%
4.52%

5.61%
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- msaudstudasinaceuunudonarasiusnuloslularnaisssuiisumsioviakuosasnu

. ugaowadouunuidu Annualized muwinno1 1 0

- acwdlumsusutklinuas Composite Benchmark suoruidusiedu

. ms#uoru Standard deviation yeoneaonu ua:ansio Standard deviation gavintunuiasgiu Kindonsonuuinna 3 J
lsaowdsieidou mussna 3 Ulklssiwsu

" cswoudaavwanisdnduviuzeonau Global Bond Discretionary F/X Hedge or Unhedged

U 3un 29 nuMWus 2563

Return (%) Standard Deviation (%)
AIMC Category Peer Percentile 3M BM 1Y 3Y 5Y 107 3M 6M Y 3y oY 10Y
Sth Percentile 405 389 9.01 3.22 221 2.96 177 158 151 1.98 3.19 443
25th Percentile 249 213 6.93 284 0.90 1.65 206 175 182 207 432 5.48
Global Bond Discretionary FX oo poonie 175 178 543 285 036 001 | 260 276 288 232 445 679
Hedge or Unhedge
75th Percentile 089 056 3.75 118 019 1.01 340 324 3.20 348 449 7567
95thPercentle 023 035 308 270 258 182 | 535 424 482 5.03 5.14 838
atuawisnquayaniJudoouulan www.one-asset.com
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Partfolio Fund Size NAV/Unit ¥1D 1w ™ 3M oM 1y ¥ 5V 10Y(A) Inception (A
THB THB 30122019 21/02/2020 /0172020 29M11/2019 30/08/2013 28/02/2019 2BI0272017 2700212015 280272010 18/02/2008
1GLOBALBOND 6,908,711.99 10.9879 0.25% 0.14% -0.05% -0.07% -112% -1.89% -2.08% 0.01% 0.79%
Composite Banchmark - - 273%  143%  097%  288%  1.46% 0% 210%  210%  282%
Volatilty p.a. 160%  162%  170%  175%  2.42% 247%  307%  384%  392%
Benchmark Volatility p.a. 371% 4.15% 4.29% 3.65% 3.82% 4.48% 5.44% 5.64% 6.22%
Information Ratio -0.34 -1.39 -0.27 -0.29 -0.14 -0.05 -0.05 -0.02 -0.02

Motes: (A} = Annualized Returm | Volatility is a standard deviation per annum
(1) JPM Global Apgregate Bond Total Return Index (THE)

{2) JPM Global Angregate Bond Total Return Index (THB) 5.00% | JPM Global Apgregate Bond Total Retum Index (LISD) 85.00% | USOTHB Hedging Cost Index 95.00% From 15/07/2019

1GLOBALBOND
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" aswidgoonmisdaliodis:klivaowaanasians (Credit Risk) kuisdio n1sAoIstuI0INSUAU
aowundaiiovavasiaisiaonu (credit rating) do1duzoyavans:auasivaivisnlunisdrs:ki
[asRo1stuIoINWaNISAUTUMIUANIULILATgIUzNISISUTOINaNAsIATs credit rating vooKun
ssuzndiaowkuslavue dodalld

s:qumsaonu | TRIS | Fitch | Moody's S&P BT E]
duduinsaagonga dnowiduodh
AAA |AAA(tha)l Aaa AAA  |naanoluawisndis=kilacnu
mKua

duduiasadsavaoulaziion Jaoiu
AA | AA(tha) Aa AA  dsodhuinnozluannsndis:kila

szduAwaonu chuKuQ

aowidsodinoluawisndis:kila

A A(tha) A A R
cnufmKkuQ
aowidsounawnoluaisndis:
BBB |(BBB(tha) Baa BBB - R
kUlacnurikua
s:AuAdino dno | dino dinon dinot |aowidsvay nozluauisndis:kila
u1aonu BBB | BBB | BBB(tha) | BBB |umikua

" a2w1d9001nA2IWHUNIUTDISIAIKANNSWE (Market Risk) Ku18fio A2 WHUNIUBOIYANAT
kussavnuifiacINMsiWasunlasvavdasiaaniisdodunuloduniuan 18U aN1EIASUEND
msaonu Uodsniomsiidoonolunazaiods:ing 1Wuau lassimasiarskiozidasundaslungnio
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dasraonilvvavasianskiineanlkuiio=goduase dodusimasiaiskiineanuinaud:inisdaviy
Tus=ausinndhav lavnevnusouiidorglaasvaonswaaunaonu (portfolio duration) goozi
[omawdryunmisidasuudasvavsinuinnainavnusauni portfolio duration dinon
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