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Han1sALluudaundwuudnuya (%), (% fal*)

YTD 3 Lhiou 6 Lhou 1U*
QRN 15.43 2.20 15.43 15.59
STt n 13.23 3.15 13.23 16.51
Anadslunguieai 14.63 0.17 14.63 16.45
ANIUNIUNBINY 13.90 15.00 13.90 13.66
DT e T TioT 11.47 12.36 11.47 11.53

3 Y 5 Y 10 U Faussadar
eI 3.03 8.24 na. 5.31
STt 6.61 9.80 na. 6.14
Anadslunguieaii 7.17 10.38 8.51 na.
AUEUNIUND YU 16.76 17.76 na. 17.22
AuEURRUS YT SR 12.86 13.41 na. 12.78
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Alpha -3.58%
Beta 0.84
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WUNINFUIATT 1.68 DWSI - CROCI JAPAN-JPY LC 48.54

NUILAINU 96.43 JPM FUNDS-JAPAN EQUITY 47.88

duningdy 2.23 b

wilaud 0.34




TISCOJPA

nsasulunamuduiundl 20%

%anamu : JPMorgan Funds - Japan Equity Fund ISIN code : LU0235639324
Bloomberg code : JPJEAAY:LX

%anawgu : DWS Invest CROCI Japan ISIN code : LU1769942159
Bloomberg code : DICJJLC:LX

o o
A15UY

Maximum Drawdown Lsifusitauayugegavesnomusilusvezina 5 Yeunds (iesauidadinomunsdidiliag 5 9) Tnefaainsedu NAV dembheilyngeaaluauds
oshaalutaail NAV sevmheufufianas i1 Maximum Drawdown WWudeyaiitaslimsuisanuidesiionsszanayuannsamulunesyusiu

Recovering Period stesimmsitus ileiiudeyalifamunsuisssssnadusimsuamugarauiszesnamilundunifuuiuiulfssosnauuila

FX Hedging Waiidudvesnisamuluanaiusassmeaiiimstiosfunnuidssansasuaniuasu

Sardunyuisunisasu anuivesnistorendnmindlunesnnomulutisnalatisnamis Insdwamngadiishndssrismasuvesyarinstendnyindiunas
yosyarInIsmeMdnvEngvemnasuniluseuszesia 1 Ymseyad NAV vesnasussedsluseuszesnafioatu nesyusmiifien portfolio tumover g4 Usiienasd

Pevdnningasaimasiianisnesuuaslidfununisteneninningiigs Sfesfinsansuisutunanssuiunuresnesusiiioyssiiumududeanistons
nanniwgdana

Sharpe Ratio $asndaussminmansuuudmuiinvesnamusmisufisuiuadssannsamu lnefuaanaamserindnsnane uunurenesusmAudasmansy
uwnuiusirInadss (isk-free rate) WSsuIBURUALTEAULINATEIY (standard deviation) ¥84n8LTI M1 Sharpe Ratio avvioufisdnsmansuunuiinesusunslazy
Lﬁm%mﬁammaﬁummL?imﬁﬂamuﬁm“um Tagnaanusaiifin Sharpe Ratio ganinaziiunemuiiivszavsnmlunsuimsiansamuiiinin iesnldfunansuunudau
Wniigeninmeldssdummdsadentu

1
Ao o

Alpha ransuunuduiusesnamusiioisuifisufudeiddin (benchmark) Tnadn Alpha figs vuneis nesuaunsaairsransuunuldgenindaitsa dadunaan
UsgvSnmuesfdansnewplunsindenviemidwnzdiamulundnnindliesamnzan

Beta svsfunazfimnansivasuutasesdnsransuunuvesdnninglunesnnsamu lne3ouiisuiushsnnsilasunlamemain Beta osnin 1 uansimdnnindlunesn
nsasyuiiniswasuulasmesdnsmaneuunuioeniinisdsuulawednsnanauunurenguvdnninduasnann Beta 1N 1 wansin nénnindluneinnisasyuiing
WasuwaswesdismanauunsnNINTUAsulamesdnsane UL LTaINgunANnndvaman

Tracking Error §hs1uanauunuvasnesyuiiszansnwlunsidsusuudidia Tnevn tracking error i1 mnedsnemusmiiszavsamlumsaimaneuwmililndidseiy
faiitTa nesyuzamiilien tracking error g4 azildhsmansuunulasadevsanduii fauntu

Yield to Maturity Snsmaneuunuainnisasulunsamiiasieaunsunmuneny Ssiummanaenidefiazlizuluowannaenegnasuas Guduiiogldsuduthinanan
Wuyartagiiu Tagl¥iashsmansuunuvesnomusaussiasmi duinandiadsdisdmiinges Yield to Maturity sesasansviusazifinemuiinisamu wasidosan
Yield to Maturity fnthemnasgruiuedidusised Swanmnsadlulduiouiiousnmmansuunusswinnesusunnasvidiulonefonsesnamiauasuimuneiguayd
dnwaurmsasuiilndiAsaiuld

Ustmdnvningdanisneanu figld diin
Inséni 02 633 6000 www.tiscoasset.com
48/16-17 01A159alAnTLIes Fu 9 auuamamile uvday WAUINSH NFVNY 10500



