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TrendBagger Private Fund

e mMsnadaua:lds:aza1NbkuasIuy 22 U duavudy A.A. 1997-2018 \Wolh Year TrendBagger SET Index
ASDUAQUNAdNId:aa1asdudvIngainmsaidvegfngiAaciuluaalakulng 1997 3 00% 252 70%
e wanisnadaud:lduwaawsuuuscudunakavknneg 10% lunnnsel laga:lasu
Juwa musimigadsulsodousdomusiuduRudio e veuzdu uasa=lasuidn 1998 21.00% ~4.50%
wasalwalokavandmsus:mangduna (XD) 50 SurimsyavAuLLciazd 1999 42.00% 35.40%
. waéws'sauoaﬂlUle\’)umﬂIua“msuaéaﬁ 1% cioU oAaIAdUdaAVIKADUWDST 2000 -1.30% -44.10%
Waloluudazgovnai laga:zlasuaaniioazaullusigiu 5001 11.70% 12 90%
2002 98.50% 17.30%
2003 109.00% 116.60%
: Tsrgc:ﬁjgfer 2004 -9.70% -13.50%
v 2005 10.20% 6.80%
E 2006 33.10% -4.70%
E: 2007 4.10% 26.20%
2008 -3.20% -47.60%
2009 28.10% 63.20%
2010 99.50% 40.60%
2011 -11.90% -0.70%
Portfolio Mertics TrendBagger SET Index 201 101.70% 39.80%
Annualized Return (CAGR) 26.93% 3.17% 2013 9.30% 6.70%
Ann. Standard Deviation 18.9% 24.28% 2014 39.80% 15-30%
Annualized Sharp (Rf - 4%) 1.42 0.13 2015 41.10% ~14.00%
Max DD -30.38% -75.87% 2016 35.30% 19.80%
Longest DD (Months) 23.67 122.33 2017 19.80% 13.70%
Correlation with SET Index 0.47 1 2018 -6.70% -10.80%

Waaws»1an1sn1 Bootstrapping Simulation

MARaawsMsnadaunagnsmsavnudrgmsshasvidauly
Alad$rengadu (Worst Case Scenario with
Bootstrapping) a:aiuisatkuldon nagnsmisavnu
TrendBagger gvavaiusalknamsdiduviuntduudn
meldanunsailaddiunaanordiiaiuAudysi (95%
Percentile or 95% Confidence Level) Tagidiadoinan
thaulavd

Partfolio Value

e nagnsnsavnu TrendBagger (AnanaulnunuAu
laslods (Annualized Return or CAGR) Agv A3
3.52% Bvgvniasi SET Index Alkwaaautinu
-15.98% cioU melus:g:z1da1Aa k3o 10 U As=du
A>WUUTDNMVEaGR 95% Confidence Level (95%
Percentile)

e AISaqadyUaLIdUNUgLda (Maximum
Drawdown) Ad1a31 -59.36% GoiAaAUIFIKIY
tioendalRiauAudsld SET Index i -90.84%
Aelus:g:na1Aak3v 10 U As:duaAnuiudnio

Bootstrapping % CAGR % Max. % S5tDev. Sharpe Ratio
Conhdence level Drawdown
(Percentile)
1 se| anan 95% Confidence Level (95% Percentile)
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TrendBagger Private Fund

® Fund @ Benchmark
5 CAGR -11.45%
Standard Deviation (Annualized) 8.39%
Maximum Drawdown -26.90%
Sharp Ratio -1.3651
25
*2566 2567
*U) 2566 15U 27 nUAWUS 2566
YTD 3 1dau 6 Gau 10 dvudyaav
TrendBagger Private Fund -0.14% -0.33% -0.69% -1.09% -206.95%
Benchmark 5.24% 1.56% 8.28% 5.38% -9.63%
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Compound Annual Growth Rate (CAGR):
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Standard Deviation (Annualized):
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Maximum Drawdown:

Maximum Drawdown wasifudwavianugoaavavaavnuadiuyanadvudsadonavnu lagdamns:au NAV dakulenaagvaaluauiivaa dhaalugivn NAV
dakurgUsuaaav A1 Maximum Drawdown WudayanidslknsiuiivauidovAarna:uianuanmsavnuiunavnuaiuynna

Sharp Ratio:

S0s1dHUSKIVWanDULNUAIUWUYDYABYNUEIUUARALUSEUIRBUAUAIUIEEYDIAMSaYNU [agMUIUDINKACIDSIKIDIOSINAODULINUYIDADYNUEIUUAAA
AudasImanauunuiUsIAMAANUIEDY (risk-free rate) WisuiRsguAumGovLULIaSHIU (standard deviation) uavaavnudiuyana A Sharpe Ratio
a:AaufivansiwanautinuinavnusauAISldsuUWLTUIRaBaWwEAUANUIFEYANaYNUAIUUARaSULT TagnavnudduynnanidAm Sharpe Ratio gon319:10unav
nuAdUs:ansmwlunmsuskisvanisavnuidndi Wovonldsuwaaauunudruwuigoainmelds:auadnuiFevidednu

Net Asset Value (NAV):

yaAnswgaunvkuauavaavnusiulugavballanaikiv GumuluuIan wassuvevyaAnswdaumusiamaaia (Mark to Market), Buaa wazwaaaulnu
a=au Knaudemidmnsuazkiaudive vavnavnualuynna

Year to date (YTD):
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High Watermark (HWM):
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