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ONE-TCMSSF-SSF

As of 2026-03-31 Net Return MAV 21.25M  Inception 2020-04-23
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Performance and Risk

™ 3M &M 1Y 3Y 5Y 107 sl ¥TD
Return’ -3.60% 15.259% 14.84%  20.60% S1.71% -2.28% - -0.20% 15.259%
Bm Return’ -3.46% 13.44% 13.04% 25.10% 0.52% 1.77% - 5.08% 13.44%
Active Return’ -0.14% 1.85% 1.80% -4.50% -263% -4,06% - -5.27% 1.85%
Risk-free Return’ 0.10% 0.28% 0.62% 1.51% 1.50% 1.36% - 1.22% 0.28%
Volatility? 26.56% 19.63% 16.45% 16.53% 1335% 12.38% - 1270% 15.63%
Bm Volatility* 27.18% 19.55% 16.01% 15.78% 12.19% 11.04% - 11.60% 19.55%
Tracking Error® 2.61% 3.56% 3.03% 3.20% 3.05% 3.12% - 3.35% 3.56%
Sharpe Ratio® -1.57 3.04 1.74 115 -0.21 0.25 - -0.05 3.04
Bm Sharpe Ratio® -1.47 270 1.58 1.46 -0.02 0.09 - 0.39 270
Information Ratio® -0.74 1.88 1.10 -1.14 -0.85 -1.31 - -1.54 1.8B8
Max Drawdown®* Ar. -TA2% 72%  -12.32% -2B59% -33.95% - -33.595% -72%
Bm Max Drawdown* -7.35% -7.35% -7.35%  -101%% -2251% -24.99% - -24.59% -7.35%
Recovery Period* - - - 55 - - - - -
Bm Recovery Period* - - - 30 310 317 - N7 -
Beta 0.57 0.99 1.01 1.08 1.07 1.08 1.06 1.06 0.99

L Retume are anrialzed for perocs eosed ng 365 days

2 Sandard devalon par annum

3 Falo por anrum

4 M crawciownes ane mod anrialzen Rﬁcmryp-enm:‘ormmamm:c mm.nn_r'l:-cro‘cuy:

Bencrmar: 80.0% SET Total Retum Index + 10.0% THMA MTM Corporate Bond A-up 1-3¥ Met Total Retum Index THE + 1000% TEMA Government Bond 1-3Y Net
Tatd Returnlndex THE (from 2 020-04-23, repalanced daly)

Risk-free: THMA Short-term Government Bond Tatd Returnlndex

Mot Penod: 8l
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As of 2026-03-31 Met Return NAV 27.23M

Cumulative Return
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Benchmark: B0.0% SET Tatal Retumn Index + 1000% TEMA MTM Corporate Bond A-up 1-3Y Met Total Returmn Index THE + 1000% THMA Government Bond 1-3 Met
Totd Returnlndex THE (from 2020-04-22, rebalanced daly)

Rizu-free: THMA Short-term Gowernment Bond Totd Returnl ndex

Plot Penod: 5l
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http://www.one-asset.com/
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