ASSET MANAGEMENT

¥ TALIS

USENUANNSNEINNIINamuU Maa 311n

L4

NaIuULIUANIAE NuNu

9 9

o %

nilsdavviudiuajulayadifAsy Factsheet

v

foya o Suil 30 f.8. 2568

USZLAnNNBeyusIn / NGUNBLYUTIA

e NBAMUTIUAIIEAINU

+  Ngu Equity General

s
UIEJUWEJLLagﬂﬁE!VIﬁﬂ'Tia\‘WqIU
- awuluasansyu uadyvesusenaavedoulupaiamdnvinduisUsewmelne

waz/vsemaananvsnd 18w 1o lo Nlidadeiugiud

v

- dwidlvinauszneunisindeulmiganinnuily

o

30 (Active Management)

v
aa Y L =

Kan1IAuULazasiIndaunas 5 Yugiiu (Y%sal)

v ad o

W oy W GvHTTR | Peer avg
40.00%
32.33%
30.00%
19.03%
20.00% 17.67%
10.00% 3.53%
1.13% 2.33%
0.00% L] B o -
0 . I I -1.94%

-10.009% -5.24% 6.07%
20.00% -7.34%  -9.61% ’ -11.89%
R -12.66%  -15.80%
30.00% ~20.00%
- . 0

2563 2564 2565 2566 2567

HaNIAHuUdaunauUUN YA el

YTD 3 fou 6 oy 19!
naamu -26.29 -8.33 -26.29 -28.79
ST T -19.87 -4.44 -19.87 -12.70
Anadglunguifieddu -19.20 -6.07 -19.20 -15.83
ANURUEIUNRMY  20.16 21.70 20.16 18.12
AuuroudEse  19.95 22.79 19.95 16.54

33 59 109 Faupdasa
QLS -22.23 -8.03 N/A -6.56
St T 830 0.98 N/A 0.61
Anadelungueniu -9.89 -2.56 N/A N/A
AMURUNIUNRINY  15.92 16.42 N/A 17.36
aufurouisiEie  13.02 13.51 N/A 14.92

STAUAULAYS

ad1]2]3]4a SHY 8 g
Aege

awplusnasnuiundnlaeiade
TuseuUliitosndn 80% w1 NAV

v

VRUANDINUIIU

Tuasmneileunau 20 5.0. 2559
wlevensetuluxa a9
918N8IMNU Laifmun
HIAN1INDINUTI

WY I5vna duelsarl (Faus 20 5.a. 2559)

we yyUszavs Tsatingny (Fausl 20 5.0, 2559)

o

[
vV oA v

AYUYIN
AUNaRDULNUTILAAIANANNS NI WIUsEINAlne
(SET TRI) dndau 100% Liiew3ouiiouiunanis
AHUNUYRINDIY

£
@

TrgUszasnalun1s8198ietiadn : WieiSeuiieudu
NaNSANIUNUYRINDIY

o =~
ALADU
- msawulunaausuldlynisiingu

o a a A Y & a
. wansadunuluefnvesnaausiy dlaluads
gudunananisaiunuluauiag

nsnsINsRAILYATH: WAsuN13TuTesaIn CAC

v v W

ADUAUNBIYIU Morningstar
yiledatvauatuiiy

OFgHOl
[=]

www.talisam.co.th

"HauanunIafneLATesle
USMTANULFLIAIUAN INARD
Iolumisdadviuatiudiy”


http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/
http://www.talisam.co.th/

TLEQ

”

= 1 =l 1 v a aa
N13YNUIYAINU N1IVIYAUNUIYAINU ‘U'é]ﬂq:'lal,‘ll\?ﬁﬂﬂ
Twihns@e : nTwins Twihmsveau - niuiinsg Maximum Drawdown -59.32%
AT : 8.30 U. - 15.30 u. 1387%11N15 : 8.30 U. - 15.30 u. Recovering Period N/A
ASTOASILIAYUAT : 1,000 UM ASVLAUTUAT : 1,000 UM NI UIIUN TR 0.87 1"
A5TRATINALUTUA : 1,000 UM YOAAILNADTUAT : 100 NI Sharpe Ratio 151

IZYLIAINITSURUANYAU : T+3 Alpha -13.93
VNEWe YaptuinveInsdade/ uefu wazenaundatuidieiu Wunsuvananiidualilu Beta 1.04
1A5IN19
1 = A a < 1
ANSITULUIUNLIINLNUIINNDINUIIU (% AUV NAV)
RGPS geanlaliiu Wiuasa
N15AANIT 3.2100 2.1400
AT 3.8520 26278
vaneg 1) Asssudoaviorilidednanldnumdyadiin ndgiaans viendulaud
2) AldeTnilSeniuase WudeyavesseusvezinaUad Suil 1 5.0. 66 - 30 N.8. 67
3) anansagessaniloafidnifunnnemunudounds 3 ¥ lunddetwuduteyanasumuldd www talisam.co th
4) VisneraRasanivAsuuasesssdisufienfusiaiieliaenndestunagnsuieatldielunsuimsinns
1 = aa < v 1 ) =1
AT IINLUBUNLINNUINHODNUIY (% ?JE]QS&ﬁﬂ"IGUE’]"U"IEJ)
GRGREHIRIEY gegnlaiiu Wiuase
N13U18 3.00 1.00
N33uToAU 3.00 anLIU
miﬁumﬁawmaamwﬁﬁ 3.00 1.00 ﬂqiﬁﬂﬁiﬁﬂqia\‘iﬂ‘lﬂ'uﬂﬁlﬂ
9 9
nsdudsumbeamueen  3.00 leD ANFINRNTSU
9

nslounig 100 U1%/1,000 418 100 UI/1,000 %13 sector 9% NAV
wnewe (1) AsssndeaiiFenfuandddeldsunBuasiiu ndssiaans wienddulaud Tnsusdm = 2
5 : (d) o B o e : L o §3nansdu 25.78
Jansonadeniiuasssniennngamulaenss (2) msssudonnisuie/mssudefv/nsdudsunie
amuenaizenifiuangiemeamuusaznguludnsiiliviiiu lneuddniansezudeneazionuas uInig 18.87
waninasilinsusely (3)* Asssuileunislewniag 100 UIW/1,000 Mdgayu Jus 500 U el 16.52
(v [l [ ¢a o % ¢ o o o - o , -
aﬂmuﬂszmwmwaaumamu NINYFUNBINU 5 auauLIn DFIRISUNSN AL NDATY 13.41

breakdown % NAV holding % NAV  1€nens 8.16
Viuandey 85.14 FUIANTATUNN 1A (WMYW) 8.03
RUNINFUIANT 19.69 USTW wonus auls wasia 31nm @nwww)  8.03
Auninddumieniausu -4.83 UM WumSaimun 3100 (univw) 6.68

§ o w

USE TN 0088 9109 (W) 5.85

suIMSNaNsing in (Un1vw) 5.32



TLEQ

o o
ANB5UNY

Maximum Drawdown Wasidustamayugegavesnasusiiluszeziim 5 Ueunds (edausiindenasunsdiiisilinsu 5 9) Tne¥ansedu NAV deie
rgeanlaufiagasanlugasil NAV deviiheuiudianas f1 Maximum Drawdown iudeyafitaslimsuisndssiienaazanamuainnisasyulunesmusia
Recovering Period szaziaanmstiudia ileifutoyalifasmunsnufassoznadusimaunaugegniuiessoznaniitunduaniifuusuiuldszernauusila
FX Hedging Wosidusivesnisamuluanaiusisussmaiifimsdestumiuidssnsnuaniueu

Sanaunyuisunisasu ardvesmstenevdnvinslunednnomulutasnarlatianamil lnsdwuanyadiimnhssrhasasuvesyadinisde
vénnindiunasiuvesamnsendnnduesnsmusiluseuszeza 1 7 msieyar NAV vesnomusiuiedsluseussaznanieniu nesyussiien
portfolio turnover g¢ Ustifamstouevdnnindvesniavesidanisnesuuasyinlilidununstonevdnnindiigs Safosinrsanuioudiouturamasiiiumy
yoanemuTfisUsuifiunudueivesnstorevdnninddngn

Sharpe Ratio §h91duszminamanauivudILfinveInesuTmIUTeuisufuaudsInINNIsasL 1AsALIANNNAR1I TSR TIHARBULNLYBINDIYUT I
fushsmansuLuiiunATINAAAD (risk-free rate) WisuIBURUANTEULINATEIU (standard deviation) Y84nesuTI A1 Sharpe Ratio Axviaufadng
KamouLLTinesuTmAslFTuRLTwResaIs UM I AssTinesuTInsULn Tasnesusauiifien Sharpe Ratio ganasfunasyuiiiiussavsamlunsuims
damsawmuiianin idesnnldfunaneuunudiniiniigaininmelfsefunnudsanoniu

Alpha ranouuuduRuTesnasmuTmidoTeuiisutufiida (benchmark) Tage Alpha fige vaneis nesyuannsnadswaneuunuligenidaiidin dadu
HaINUsEAvEnmvedanisnesulunisAndenvisendamnaidiamulundnnindlaegaminyay

Beta seuLarfinmanisiasuulasessnsmansuunuasdnninglunednmsamu TasiSeudisufudnsmaasuulamenann

Beta tounin 1 uansimdnninglunesansamuinisuasuulasessnnsansuunuliosniimsiasuulamesdnsnansuunuesngundnnindvemain
Beta 110011 1 uansimdnninglunemmsamuiimaasuuiamesdnsranouiusnnnimaasuulamesdnsnanouiuuengumanninguasaain
Tracking Error $nsnanauknuvasnemuivszaninmlumsideusuudviddin Tasvn tracking error ¢ sianeisnosmusiuiivsyavsamlunisaimansuuny
TndiRestusuidin ﬂamuiwﬁﬁﬂ'w tracking error g4 sefinsmansuunilagiadevieansuiit Saunnd

Yield to Maturity Sasmansuunuannnsamulussasvilnsioruasuimunety fedunannenideiaylisulusunanmaenagnsasuasiuduiiaglisy

Au whandranlugarlagiu Ineléindnmanauwnuvanamusiunsansull muaainAadeaiaiminues Yield to Maturity 9eans1asvilusiazeai

2
Saa

neauiinisaau uaziliesan Yield to Maturity fivienasgruduesidudsed JsanunsathluliuSeuiieudnsmanauunuszninnemusiunsansnin

& & o 9 v Y4
uIEJ'U']EJﬂ@ﬂi@Qmi’]a'ﬁ‘wuf\]uﬂsllﬂ’ﬁ/‘uﬂ@qqLLagﬂaﬂUmgﬂ"ﬁa\?Wﬁumiﬂa Lﬂﬂx‘iﬂ‘lﬂ,ﬂ

UsEnuanninddanisnasyu nda 31fia
Insfwii: 02 015 0222 www.talisam.co.th
1av? 89 4u 10 ¥es 1001-1002 81A"5 AlA Capital Center aUUSYANLYN UYWAUUAY LUARULAY NTIUNWI 10400



