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o [ 1 9 . .
NOINUTINATIATNUNAWHUIRE T 18U Capital Market Line (CML)

AN §1989 AnsnAsdnTegTn3y -0.0058

Equity funds Rate of Return Rank S.M.”

BKA2 3.00% 1 0.0012
TOF 1.92% 2 -0.0001
BTK 2.59% 3 -0.0001
ABSM 2.54% 4 -0.0002
KFVALUE 2.51% 5 -0.0003
KFDIVRMF 2.51% 6 -0.0003
BERMF 2.32% 7 -0.0003
ABG 2.23% 8 -0.0003
ABSC-RMF 2.27% 9 -0.0004
BTP 2.45% 10 -0.0004
TMB50 1.99% 11 -0.0007
ABLTF 2.26% 12 -0.0007
B-LTF 2.31% 13 -0.0008
SSB 1.83% 14 -0.0008
BKA 2.29% 15 -0.0008
ABSL 2.22% 16 -0.0009
1AMSET50 2.20% 17 -0.0009
K-STAR 2.15% 18 -0.001
B-SUB 2.28% 19 -0.0011
TEGRMF 1.85% 20 -0.0013
V-RMF 1.77% 21 -0.0013

1B25 2.05% 22 -0.0014
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A13199 5.19 (AD)

AN §1989 AnsnArdnTegTnl -0.0058

Equity funds Rate of Return Rank S.M.”
ASP-SET50FUTURES 1.80% 23 -0.0014
INGTEF 1.84% 24 -0.0015
KFLTFDIV 2.15% 25 -0.0015
UOBSDF 1.61% 26 -0.0015
RKEC 2.10% 27 -0.0015
ONE-G 1.87% 28 -0.0016
JB25RMF 2.00% 29 -0.0016
ING CG-LTF 1.92% 30 -0.0017
NERMF 1.64% 31 -0.0017
TSF 1.93% 32 -0.0018
N-SET 1.85% 33 -0.0018
MIF-LTF 2.18% 34 -0.0018
KEQLTF 1.99% 35 -0.0019
UOBLTF 1.98% 36 -0.0019
CIMB-PRINCIPAL SET50 2.01% 37 -0.0019
TISCOEGF 1.84% 38 -0.002
KFDYNAMIC 1.92% 39 -0.002
KFLTF50 1.93% 40 -0.002
1SG-LTF 2.02% 41 -0.0022
SF5 1.89% 42 -0.0022
KEQRMF 1.97% 43 -0.0023
Big Cap LTF 1.86% 44 -0.0023
UOBSAS100 1.90% 45 -0.0024
KFS100RMF 1.89% 46 -0.0024
FAM LTF 1.64% 47 -0.0024
TNP 1.86% 48 -0.0025
MS-EQ VALUE 1.95% 49 -0.0026
TISCOLTF 1.75% 50 -0.0028
MS-CORE LTF 1.86% 51 -0.0029
ABAG 1.05% 52 -0.0029
P-LTF 1.99% 53 -0.0029
MA-LTF 1.79% 54 -0.0029
BLTF75 1.86% 55 -0.003
MS-CORE EQ 1.84% 56 -0.003
M-Active 1.28% 57 -0.0032
PPSD 1.37% 58 -0.0032
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A13199 5.19 (AD)

NN 81989 puannsipaesfl  -0.0058

Equity funds Rate of Return Rank S.M.”
TOF2 1.77% 59 -0.0032
KK EQRMF 1.66% 60 -0.0032
KSETS0LTF 1.87% 61 -0.0032
NF-PLUS 1.68% 62 -0.0033
FAM SET100RMF 0.77% 63 -0.0035
TDLTF 1.52% 64 -0.0035
KFENSET50 1.82% 65 -0.0036
ASP-ERF 1.62% 66 -0.0036
SCBRM4 1.20% 67 -0.0038
SCBSET 1.92% 68 -0.0038
SPT 1.57% 69 -0.0039
M-S50 1.61% 70 -0.004
KTLF70/30 1.45% 71 -0.0041
KTLF 1.51% 72 -0.0046
FAM EEF 1.54% 73 -0.0047
JB25 LTF 1.41% 74 -0.0048
ONE-EQ 1.65% 75 -0.0049
VALUE-D LTF 1.56% 76 -0.005
SCBLT3 1.54% 77 -0.005
ONE+1 1.60% 78 -0.0054
KK LTFD 1.43% 79 -0.0056
KDLTF 1.48% 80 -0.0057
ING BIGCAP-D LTF 1.44% 81 -0.0057

*S.M e Sharpe measure
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FATENTNUdmLegivile Security Market Line (SML)

ANINTWIT §1989 ANIRFIRTemIIeT -0.00781
Equity funds Rate of Return Rank T.M.*

BKA2 3.00% 1 0.00577
TOF 1.92% 2 -0.00027
BTK 2.59% 3 -0.00091
ABSM 2.54% 4 -0.00121
KFVALUE 2.51% 5 -0.00122
KFDIVRMF 2.51% 6 -0.00215
BERMF 2.32% 7 -0.00405
ABG 2.23% 8 -0.00424
ABSC-RMF 2.27% 9 -0.0044
BTP 2.45% 10 -0.00445
TMB50 1.99% 11 -0.00473
ABLTF 2.26% 12 -0.00484
B-LTF 2.31% 13 -0.00485
SSB 1.83% 14 -0.00506
BKA 2.29% 15 -0.00548
ABSL 2.22% 16 -0.00558
1AMSET50 2.20% 17 -0.00566
K-STAR 2.15% 18 -0.00578
B-SUB 2.28% 19 -0.00645
TEGRMF 1.85% 20 -0.00672
V-RMF 1.77% 21 -0.00685
JB25 2.05% 22 -0.00701
ASP-SET50FUTURES 1.80% 23 -0.00716
INGTEF 1.84% 24 -0.00727
KFLTFDIV 2.15% 25 -0.00753
UOBSDF 1.61% 26 -0.0076
RKEC 2.10% 27 -0.00764
ONE-G 1.87% 28 -0.00767
JB25RMF 2.00% 29 -0.00791
ING CG-LTF 1.92% 30 -0.00853
NERMF 1.64% 31 -0.0087

*T.M Aa Theynor Measure
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ilod
Equity funds Rate of Return Rank JA.M*
BKA2 3.00% 1 0.0359
KFDIVRMF 2.51% 2 0.0325
BTK 2.59% 3 0.0324
KFVALUE 2.51% 4 0.0323
ABSM 2.54% 5 0.0323
BTP 2.45% 6 0.0310
ABSC-RMF 2.27% 7 0.0300
ABLTF 2.26% 8 0.0298
ABSL 2.22% 9 0.0293
B-LTF 2.31% 10 0.0290
BERMF 2.31% 11 0.0290
KFLTFDIV 2.14% 12 0.0289
ABG 2.23% 13 0.0289
BKA 2.29% 14 0.0288
B-SUB 2.28% 15 0.0288
RKEC 2.10% 16 0.0287
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A13199 5.21

Equity funds Rate of Return Rank JAM*
K-STAR 2.15% 17 0.0286
1AMSET50 2.20% 18 0.0284
JB25 2.05% 19 0.0281
KEQLTF 1.99% 20 0.0280
CIMB-PRINCIPAL SET50 2.01% 21 0.0277
JB25RMF 2.00% 22 0.0276
TMB50 1.99% 23 0.0274
KEQRMF 1.97% 24 0.0274
KFENSET50 1.82% 25 0.0273
KFLTF50 1.93% 26 0.0271
KFDYNAMIC 1.92% 27 0.0271
1SG-LTF 2.02% 28 0.0270
MIF-LTF 2.18% 29 0.0266
KFS100RMF 1.89% 30 0.0263
TSF 1.93% 31 0.0261
KSET50LTF 1.87% 32 0.0261
ASP-SET50FUTURES 1.80% 33 0.0261
MS-EE EURO -0.02% 34 0.0258
TEGRMF 1.85% 35 0.0258
UOBLTF 1.98% 36 0.0257
ING CG-LTF 1.92% 37 0.0256
SF5 1.89% 38 0.0254
TISCOEGF 1.84% 39 0.0253
SCBSET 1.92% 40 0.0253
Big Cap LTF 1.86% 41 0.0249
MS-EQ VALUE 1.95% 42 0.0248
SSB 1.83% 43 0.0248
P-LTF 1.99% 44 0.0248
N-SET 1.85% 45 0.0247
MS-CORE LTF 1.86% 46 0.0246
TISCOLTF 1.75% 47 0.0246
TDEX 1.69% 48 0.0245
MA-LTF 1.79% 49 0.0244
FAM EPIF 1.11% 50 0.0244
MS-CORE EQ 1.84% 51 0.0244
INGERMF 1.87% 52 0.0243
ONE-G 1.87% 53 0.0242
TOF2 1.77% 54 0.0241
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A13199 5.21

Equity funds Rate of Return Rank JAM*
TNP 1.86% 55 0.0241
INGTEF 1.83% 56 0.0239
UOBSAS100 1.90% 57 0.0239
M-S50 1.61% 58 0.0238
UNF 1.73% 59 0.0237
V-RMF 1.77% 60 0.0234
NF-PLUS 1.68% 61 0.0234
ASP-ERF 1.62% 62 0.0234
NERMF 1.64% 63 0.0233
KGLTF 1.54% 64 0.0233
FAM LTF 1.63% 65 0.0231
UOBSDF 1.60% 66 0.0230
KDLTF 1.48% 67 0.0228
TOF 1.92% 68 0.0225
BLTF75 1.86% 69 0.0225
FAM EEF 1.54% 70 0.0225
K20SLTF 1.46% 71 0.0224
PISD 1.71% 72 0.0224
KK EQRMF 1.66% 73 0.0224
CIMB-PRINCIPAL EQUITY 1.49% 74 0.0223
KFFIN-D 1.12% 75 0.0222
TDLTF 1.52% 76 0.0221
ONE-EQ 1.65% 77 0.0221
KTLF 1.51% 78 0.0220
CIMB-PRINCIPAL LTF 1.49% 79 0.0220
usD 1.52% 80 0.0218
T-PREMIUM BRAND 0.98% 81 0.0218
ABAG 1.05% 82 0.0218
B-INFRA 1.41% 83 0.0218
JB25 LTF 1.41% 84 0.0218
SCBLT3 1.54% 85 0.0214
ONE+1 1.60% 86 0.0214
CIMB-PRINCIPAL EQRMF 1.41% 87 0.0213
ING BIGCAP-D LTF 1.44% 88 0.0212
SCBPMO 1.37% 89 0.0210
IN-RMF 1.39% 90 0.0209

VALUE-D LTF 1.56% 91 0.0208
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A15199 5.21 (99)

Equity funds Rate of Return Rank JAM*
SPT 1.57% 92 0.0208
KK LTFD 1.43% 93 0.0208
SCBMF 1.33% 94 0.0206
KFSEQ 1.26% 95 0.0205
KFLTFEQ 1.28% 96 0.0203
SCBMF5 1.30% 97 0.0202
LTFD 1.34% 98 0.0202
SCBMF2 1.28% 99 0.0202
SCBMF4 1.29% 100 0.0202
KFEQRMF 1.29% 101 0.0202
KT-MINING -0.50% 102 0.0202
SCBMF3 1.28% 103 0.0201
SCBLT2 1.28% 104 0.0200
MG-LTF 1.50% 105 0.0200
usD2 1.32% 106 0.0198
SCBTS3 1.27% 107 0.0197
SCBTS 1.27% 108 0.0197
SCBTS2 1.27% 109 0.0197
SCBRMA4 1.20% 110 0.0197
SCBDA 1.23% 111 0.0196
THANA1 1.41% 112 0.0196
RKF3 1.18% 113 0.0196
SYRUS-M 1.39% 114 0.0193
KFLTFA50-D 1.04% 115 0.0192
ONE-UB3 1.38% 116 0.0192
KFSDIV 1.18% 117 0.0191
M-Active 1.28% 118 0.0190
1S-LTF 1.33% 119 0.0188
PPSD 1.37% 120 0.0187
EP-LTF 1.31% 121 0.0187
SCBLTT 1.23% 122 0.0184
KT-OIL -0.30% 123 0.0183
KTLF70/30 1.45% 124 0.0182
RKF-HI 1.04% 125 0.0181
KT-PRECIOUS -1.14% 126 0.0180
KTSE 1.03% 127 0.0179
S-EQRMF 1.20% 128 0.0178
ASP-GLTF 1.04% 129 0.0178




116

A15199 5.21 (99)

Equity funds Rate of Return Rank JAM*
ASP-LTF 1.04% 130 0.0178
MV-LTF 1.23% 131 0.0177
K-EQUITY 0.99% 132 0.0176
KFLTFD70 1.41% 133 0.0176
KSLTF 1.13% 134 0.0175
1VAL-D 1.34% 135 0.0173
KSRMF 1.12% 136 0.0173
KT-ENERGY 0.28% 137 0.0171
I-NATURAL -0.50% 138 0.0170
K-VALUE 1.09% 139 0.0165
ASP-GDF 0.83% 140 0.0161
ABGEM 0.63% 141 0.0158
AGF 0.93% 142 0.0157
[-CHIC 0.94% 143 0.0157
FAM SET100RMF 0.77% 144 0.0150
ONE-CHINA -0.45% 145 0.0150
SAN 0.84% 146 0.0149
UOBSAS100D 0.96% 147 0.0144
SF4 0.79% 148 0.0144
RKF2 0.62% 149 0.0140
KTSF 0.69% 150 0.0139
K70LTF 0.98% 151 0.0138
RKF4 0.60% 152 0.0137
TISCOCH -0.62% 153 0.0136
CIMB-PRINCIPAL 70LTFD 0.98% 154 0.0135
SCBDV 0.66% 155 0.0135
JBP LTF 0.97% 156 0.0135
TISCOLAF -0.41% 157 0.0128
SCBLT4 0.59% 158 0.0126
KK GHC 0.69% 159 0.0126
TMB50DV 0.51% 160 0.0126
BKD 0.64% 161 0.0125
KFDNM-D 0.47% 162 0.0124
SCBCE -0.72% 163 0.0124
KPLUS 0.64% 164 0.0122
BCARE 0.84% 165 0.0120
70/30-D LTF 0.87% 166 0.0118
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KPLUS2 0.57% 167 0.0115
RKF-HI2 0.36% 168 0.0112
SCBLT1 0.75% 169 0.0111
TCMEQF 0.42% 170 0.0110
SF7 0.45% 171 0.0109
TCIRMF -0.79% 172 0.0108
TISCOCID -0.81% 173 0.0106
INGTEF-DIV 0.49% 174 0.0103
RRF1 0.47% 175 0.0103
TS 0.39% 176 0.0102
SCBAEM 0.35% 177 0.0101
DE-1 0.37% 178 0.0100
STD2 0.36% 179 0.0099
OSPD 0.54% 180 0.0099
ABCG 0.42% 181 0.0095
KFLTFEQ70D 0.57% 182 0.0093
K-MENA 0.37% 183 0.0093
ABEG 0.14% 184 0.0088
ENERGY 0.77% 185 0.0087
TDF 0.29% 186 0.0087
SCIF 0.23% 187 0.0084
UOBEQRMF 0.29% 188 0.0080
ABWOOF 0.39% 189 0.0079
TISCOAP -0.01% 190 0.0079
T-INFRA 0.05% 191 0.0078
STD 0.15% 192 0.0078
SCIF2 0.19% 193 0.0078
KFSEQ-D 0.00% 194 0.0077
ABAPAC-RMF 0.71% 195 0.0076
TISCOUS 0.49% 196 0.0075
ING BRIC -0.42% 197 0.0074
MS-EQ DIV 0.14% 198 0.0074
KKF 0.16% 199 0.0074
1AM-GEM -0.05% 200 0.0072
K-CHINA -0.41% 201 0.0071
TISCOGEF 0.23% 202 0.0069

SCBLTS 0.60% 203 0.0069
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[-35 STAR 0.35% 204 0.0066
TAPRMF -0.15% 205 0.0063
ONE-EC14 0.11% 206 0.0061
KT-FINANCE -0.22% 207 0.0061
BMBF -0.02% 208 0.0061
PHR -0.33% 209 0.0061
K-GEMO -0.47% 210 0.0058
T-GlobalValue -0.09% 211 0.0057
HI-DIV -0.08% 212 0.0052
MS-GLB RES -0.46% 213 0.0050
SCDF -0.19% 214 0.0046
MS-CHINA VALUE -0.45% 215 0.0044
ABTED 0.11% 216 0.0043
ING EHD -1.03% 217 0.0042
TISCOEDF -0.30% 218 0.0040
KTFW5 -0.18% 219 0.0039
ING GW 0.18% 220 0.0037
ING GHD 0.11% 221 0.0036
MGE -0.22% 222 0.0035
SF8 -0.25% 223 0.0029
BCAP -0.31% 224 0.0026
ING GC -0.32% 225 0.0021
1SMART-LTF 0.14% 226 0.0015
ING ASIA-E -0.28% 227 0.0010
KSDLTF 0.08% 228 0.0009
CHINATRIGGER -0.97% 229 0.0002
T-GlobalEnergy -1.05% 230 -0.0011

*J AM Aa Jansen Measure
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