Yoya o uil 29 g 2565
NUAYvIUdIudsUYDNAad 1A

naeuUUANIas MID-SMALL CAP vuvu

‘ ! TALI S TALIS MID-SMALL CAP EQUITY FUND

ASSET MANAGEMENT TLMSEQ

N LI e A o o NBINUITINATIFITHAINU

UIYNVANNINYIANITNBINU NIad 3NA , ! , !
= 1 = 1

namunamuuuubilinnudsinslssme

NNTINNTHBAIUYATA : L9TUN155UTRI CAC

@ AuNaRzamuazls?

0 nasusimanznulage
o AGBssz ezl une?
@ dndiuvasUssnnnindduinainu
O ANSIIULLEY
@ NANSATLHUIY

N v =
UVayadu

Y

n1samulunausulailinisiineEu

TLMSEQ 1



AMNasaTauasls?

" ulaunen1sasnu:

newuiiulevieawulunsasnuuesussnunananwazuedn NeavedeulunanrdnminduwisUsemnalng

a

2 o v ¢ & Aa o & = v a a a & 19} A
waz/vse aanavdnning 18u 1o lo Afldadediugiud wasiiuuldumssydulaniegsne lnedulUludnvazidma

v Al

Wineamull net exposure TunsiansyulaeiadeluseulUnyilidesnitdesay 80 vesuarmmindduansuanau

<

ludunmde newuazamulunsasuuenviieainiinanluissausn sudwmsasuiani anashmiifou Gu
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" AYULEHEIINANURUNIUVBIYAAMUEAMUY (Mmarket risk)

ANUAUANIUYDINANITALUIIY (SD)

A 6N
<5% 5-10% 10 -15% 15-25% >25 %

nauuua Y

M g9

general large cap mid/small sector

" A2MULHE9RINNT89UNTEYNAD (high concentration risk)
AEBINMsamunszgnslugosnaanselasienis (high issuer concentration risk)

9(1;’1 G

A

20 - 50 %

50 - 80 % > 80 %

ANILEERINANTAUNTEINMlunIngnavnTsulngnavnssunils (high sector concentration risk)

GR

<20 %

20 - 50 %

50 - 80 % > 80 %
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AdIUVDIUTLANN TN FUT IV

% NAV
v < dy 4'
ninddunaznilduady, i
DMMNTUASLATDIAY,
-10.22%
l_ 8.06 %
WU
HIMNTUNTNE,
5.16 % RunsuIAIg,
UINITULRUN 15.73 % NAYULAZ
fa&as1, a15130yulng,

4.62 %

3.14 %
maa“le{j’eia:@%/ ‘/
wazLIviI Ruyuua

4.70 % \ | “aNNINg,
P Sy 6.84 %
douazdeiiun,

2.93 % Wi,

12.22 % Asuwng, 5.24 %
Useiunauas
Usziudin, udnazladannd, 7.67 %

1.84 % \
o)
3.27T % UsN1stanizna, 8.04 %

NINIFUNAVUEEA 5 JUAULIN

nanNNSNe % NAV
USEN Nosn ausyn wosid 311n (Winvw) 8.04
U3 Wodn aesUaistu s (nww) 7.27
UIEN U19N9N 19U 90aUnea 91199 (URIU) 5.24
U39 tedlewea fav3tadu (Usumelne) $aia mww) 4.74
UTEN Lwudiun 9109 (WA151) 4.70
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Y
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5.0000

4.0000 geaaluiifiu 3.8520
_ gegalitiu 3.2100 o~
= 30000 | ®° .
3 2.1400 :
S 20000
=
O\o ra

1.0000 . gegalainiu 0.4066

gegaliiiiu 0.1070 AU 0.1284 ~ o °
® 00316 @ ® o749 ® 0.0603
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3) awsagArsssudeniiSeniiuainnesnusindeunds 3 O lundsded vaudiudoyanaamusiulaq
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ArsssuseniBaniiuaIngteniae (% vasyaf1Favs)

318N13 degalaifiv WIUD39
ANSITUTRYUNITUE 3.00% 1.00
A555ULHENNITSULDAU 3.00% gNLIUY

Asssueun1sdulasy

" Arsssufouduasudn 3.00% 1.00

" drsssuflenduasusan 3.00% gnNLIU
ANSITALTHENNTT loUNUE ALY 100 Y%/1,000 MiEaImNu 100 Y%/1,000 MiEaImNY

Fusn 500 U Fusn 500 Um
anldanelunsdevrendnning 0.30% gnLIY
AN555ULHEUNNTRNLENETAND 1Y mufiunensdousoniu mufiunensdeusoniu
Ve ELRYD]
RUYLVIR:

(1) Asssufloavsenldinesng 4 Asenivandd@ensedtonisamu laswnnd yariu mdgsiaane wiend

aulauds lneusgndnnisenasenifiuasssullonanndfeviivamu/damulaenss

(2) Assuillaun1sue/MsTudeRu/sdullasumiamuenaieninuanngtomheamuuiasngurseusay elugn g

lalwiniu IngusEninnsazlissgazdunLas vianunae s uRe bU
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* pansaiiuaulusia dledugedududmwanisaniuanulusuiag *

¥
v A v

1. AvYI (Benchmark) fa Avilnanauunusau sSET Index (sSET TRI)
*fiytiNanauwnuTIN sSET Total Return Index (1 uns1ax 2560 - Uagdu)

AuilHanUWNUTINAAIANANTING (Fafanaeu 20 §uAu 2559 - 30 §ua1A 2559)
2. uan1 AU UnAINNLNUUS Y

80.00% 74.03%

67.85%

60.00%

40.00%

<>E

=z

et 17.58%

= 20.00% TLMSEQ

V) ©)
T_Ig 10.741/%'57% 10.57% 8.29%
& 08% W Benchmark
* o [ B
0.00% I —
2559*% 2560 25 2562 2563 2564

-20.00%

-40.00%

-23.50%
-29.68%

-2.61%

* fausiTuaangiloudnnauiaiuinnisgavingvesd 2559

wan1sinfuanuluedn / manisiieuiisunanisailiuauifetesiundndusilunaiayu Sldduddudutisnans

siunulusuian

LONA1INITIANANITANTUNUTDINDWUT AT ULLATAYIUUALNINTFIUNTInkAE U LA LOHANTAN LI UYDINBINUT I

VRIFNALUTENIANTAINU

3. NAVINNUGEAAIUAIAANDINY : -52.37%

4. AMUAUKNIUVDINANISANLTUIY (Standard deviation): 18.60%

5. Usziannaamusiuia ldseuiisunan1saniiuey s w18 Aa Equity Small - Mid Cap

TLMSEQ



6. M1319UARINANIIA NN UdaUNdUUTNTYA a1 TuURN 29 Wee 2565

wan1sANduaudaunas

Year to " " . . . . [aN[Ie)
NOINU 3 1m9U | Percentile | 6 1@dU | Percentile | 1U* |Percentile| 3 U* |Percentile| 5 U* |Percentile| 10 U* |Percentile o
date AGI*
TLMSEQ 791 11.60 1t 5t 23.66 -5 | a198 | 1t-5" 12881 | 1°-5" [ 1626 | 1-5" | N/A N/A 14.76
Benchmark 211 081 | 75M-95" | 1284 | 5"-25" | 2533 |50 - 25" |18.18 |57 - 25" | 6.27 |50"- 75" N/A N/A 6.96
AMUAUNILUD
. 1896 | 19.49 |95"-100"| 17.24 |95"-100"| 17.47 95" - 100" 22.33 | 5" - 25" | 19.09 | 5" - 25" | N/A N/A 18.60
NANIINLUUIU
AMUAUNIUUDY
15.29 1530 | 50" -75" | 15.12 | 50" - 75" | 14.96 |75"-95"(20.07 | 1°-5" [17.13 | 1*-57 | N/A N/A 16.75
Benchmark
* o a 5 1 dé’ [ =
RUBLAR: nan1seRuaunwe 1 Jauld wanadu % mel
- 9

*Aasanunsagveyanlulagiulan www.talisam.co.th

7. ANT1UEAINANTTALTIUNGIUNGN Equity Small - Mid Cap & Fufi 29 wwneu 2565

Return (%) Standard Deviation (%)
Peer
Percentile 3M 6M 1Y 3Y 5Y 10Y 3M 6M iNg 3Y 5Y 10Y
5™ Percentile 11.19 | 18.23 25.69 26.16 | 15.80 14.28 13.51 12.43 | 20.94 18.91
25" Percentile 8.53 12.64 16.91 15.76 | 10.30 14.77 13.65 1270 | 2256 | 20.21
50" Percentile 3.66 6.65 12.11 11.23 7.09 15.04 14.07 132.07 | 23.34 | 20.61
75" Percentile 2.28 6.05 8.96 8.88 5.85 17.75 15.51 13.87 | 23.88 | 21.15
95" percentile | -0.12 3.89 6.44 6.23 2.23 19.42 17.05 1726 | 2553 | 22.31
TLMSEQ 9
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TLMSEQ

laiane

FUIANTATHNN 110 (UrvW)
SUIMINTIFATRYSEN 910 (UMTw)
20 §unAY 2559
Lifvuaanglasanig

2,000 21UV

[

WS : nTuiin1g 181 08.30 - 15.30 .

YAAITUAYRINTTTRATIUIN : 1,000 ym*
YamuiveINsPenssinly 1 1,000 um*

WINUEAY. : NN TWINTT 131 08.30 - 15.30 .

YaAITUAYBINTTULAY : 1,000 ym*
YDAAINADUUA - 100 whg*

SLYLNAINISSURUAIDIEAN  : T+3 AD 3 TUYINISHUAILATUE AN IUNINNIS
SutoAUVLILAIYY

*UaAITUAIYBINITATe / VIeAu uazennuvieduindniu Wunsusuanand

fArualilulasinig

AMENLNTIATIIARUYAAMSNEAUTeTUlAT www.talisam.co.th

AMENINTaRM TN TFUURBUgawulaf www.talisam.co.th

YBIN19NISNI51801S

" Y@ ad

U

" atuayunisuensesugeAulasun1suaitiaInuIENdnnTg
" Bumneiiiln TALISAM ONLINE gl www.talisam.co.th

" aUnaLAIY Streaming for fund

'
(% a
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'
[ a a

wa. Ysas asefunday, GuiGuuimneamu : 20 Sueu 2559)
4, (FUNFUUIMINBIMU : 20 FunAw 2559)

WeYUsEanS Lsaungn

10


https://www.talisam.co.th/
https://www.talisam.co.th/
https://www.talisam.co.th/

gaduayunisneviseiudefy  ® ySdvmdnning v3in S1in
U

o

v [ (%

o w

® Sdnvannsng Wdwde lasa 30 @vnvw)

[ v ¢ t%
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" yIgnmdnnsing Adied Jewaesa (Useindlne) 1n
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[

B SEnvannsng widean a1ne (W)

a a (% o
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¥
o w

Wgnhdauemiivamu fuluiiun 911e

|
c
and
=
=
o
=
=
(SL2N
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wgnihgaremvamu 1sluas 911

|
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=
=
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B SENUENNSNE W1e 9100 (LrvL)

g

o w

" SEnmanvIngunemingeuneniigamu Loaaun Lags 31

4 = (%

® Sdnudnnsng ansiewl Usewelng) 3100 Ly

B SENUENNSNE UM 3009 (UANTL)

(3
€
€

4 ¥ [

B SEnvannsng vetuin Usewalng) 31n

¥
[ (% v A

" UIEnmdnvsngunemingevieniiaamuy mswesan 311n

o

(% [ e o w

B SENNENNSNE denuas annn

" USEnnannindunent@evieniisau §1usegne wauiinea 911n

[

B SUNATWALA WAUA LEINE 9100 (UUITU)

= (9

B ySdnvdnning F3ea-gledud (Uszmelne) i

|
[ o w

" y3vmanning lnid van legdu din

BNTIEHIUNYUIBUNTAYUY = 1.01
va9nasnu (Portfolio *ATUINAINYAAINAINTITENTNRATINYDWYARAINTTON TN FUAUNATINVRIYARN
Turnover Ratio : “PTR”)* N130eNsNgau fnoanuamnulusouszezIa i uNgounas 1 U wsaieyan

nindFuansindeveinemuluseussuziaiieniu
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Anradauny
SuniedavyIU

¥ =
IDILIYU

33nTIuNaRn liinANY
o/ v 4
Vg neaUselevd

v tﬂ. ( 1 )
Vadaau ° (fAd

USEMMANnIngInnisnasyu ndd 311in

flog: 4u 10 ermaiolote uaUTnen Wuwes wufl 89 auusvnAien ursAuung
WARULAY NFUNNUMNUAT 10400

Insfwsi 0-2015-0222 Twsans 0-2015-0223

website: www.talisam.co.th

email: customerservice@talisam.co.th

USENUANNSWEIANIINDINU N1A8 AR
dhefiuguanisufiianuuazuimsanuides

¥
(Y

iog: 4u 10 91A13elete wAuTnea Wines 1aafl 89 auUYAIALN UUAULAT
WUARULAT NTANNUMIUAT 10400

INSENN 0-2015-0222 #ip 0237-0239 Insans 0-2015-0223

email: compliance@talisam.co.th

ANAINN3ONTIIFRUTINTTUNNB L AR TR el sElewdlen

www.talisam.co.th

" msawulunidlgamulilenisiinGu saunslilasgneldanuduasesvasaaitudunseslurin 39

AMUEBIINNITAUTamueallldsuRuamuRuiuTuay

" 1Gsuaudifidnne uazagnneldnisiniuguavasdiingu na.n

" Aswansanseniedasdvaulunisiausvieniteamuveinasusuilildidunisuansindiineu

n.a.0. lMsusasdendnugndesvasdayalunisdedviuvanaamusiu wislauseiusinvsonanauuny

VRMULAMUTILEUDYIBUY Nl UTENTnnsnamusuldaeumudayalunisdatvaudiuasudeya

dAty e JuN 29 lwey 2565 wannlganuszinszidlugiusdsuiaveulunisaniiiun1suainaeusay

Y

[ 1Y (% 1 14 1 & < 1o ¥ yal o W a
wazvasusastayaninatgniadliiduina uazliivinlvgaudAryin
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AT SUNYLNULAL

Uadgadnuidesuaenaanu

" auideanann (Market Risk) : Anmdgafiyad1vomdnninddnesusanamuazivasundas
Wiuduvieanasaintadeniousn 1wy anstasvgianisamu Yademunindesialuua
sauszne (Jusu Fefiansanlédanndn standard deviation (SD) wa3nesusIN MINRBIUT IR
SD g9 wansnesusIEiANUEUIILIINNT WasuLaweImvaNMNggs

. newuagmTIeneitadeing q 1wy duanasegiamann Shruaniudsu shsmenids
wartadedu q ardwanesiansonansuunuTemdnnindegsasiae uarUsudey
dndunmsaspiluvdnnindlimnzautvannenasluraeiuy

= anudssanmaudsunlacwasdnsnanids (Interest Rate Risk) : ATuAB9INAYIA LAY
y9amIAATIEIvll Suillesnanmsdsuuamesdnmneniienainddldgddunisiyarives
pransnil dsmaliyadnsarsnifnemuiesyivdsuntadiulufianimsadiu iy Wesns
poniemmaiiiugstu awvtlimmasamianauasyilfnesuaanuld usu
. Tuanunsaifinaniiuuiliueendeduniu nesuensinsanamulunsiasviiszesduis

senfinnugeulmsensiisuulamessnsnenidenaneglussdui uaslumenduiulu
anunsaiinaasiuwaliuaenidodunas nesueisiasanasluasasviiszezenite
Tomaumswarilsansamanasvifesfindu vionsmuerfasanasmulunsiasiili
Snsneniluassifenalisoulmdennudsuuasesmenide

" arudsagsna (Business Risk) : AnudBaiiAnainauanansalunisidugsiavesiaanns,
a1slagianie Wy auamsalun1sviiils anuaiunsalunisudedy anuaIunsavesnue
AUSYns Uusiu
. newuarinnsaniadesing q Aezdwmansznusesian uazdnidennsiansfidaunim waging

Annnuuaziinnesiteyansdsuilamesuivnesainae Wy Weiinsussnmasunsiiu
Dusiu

" aoudssainaninages (Liquidity Risk) : mmL?faqﬂamuhimmia%?aﬁamwﬁﬂm”vvﬁmu
szevan vesmiifeIns esnudnninduaanmasos
. ludnvemnasu waznasdy 9 neswuazfinnsananmedeswemdnnindneusinduls

2 uazdinsUsziiumnuiAssiuanmeadeamdnmsasuudlngaiiae
. Tudwvesmsasviinesuiiulsvsimndadudusiwemsamindauianmedesgunn

= anudesiiinainnisiadadissui Gudu uazaenidevesoanasians (Default Risk 3o
Credit Risk) w3aadeysyrlun1singsnssu (Counter Party Risk) duiluxaunangoanasnans g
Asziy wioRde Ussaunizuiayy wishifianmadeaiisaweiisztnssiy viethaziu
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