ASSET MANAGEMENT

| ! TALIS uilsdadvauduagudoyadidy Factsheet

a o Y v gw a o w v o A
inﬂﬁanMiWﬂ?ﬂﬂn’]iﬂmnu N1ag 3NN/ ma%a  UN 31 n.A. 2568

N uUIUANIAE UsTELE1?

TLLTFEQ

UTELANNBUIIN / NUNBNUTIU FTAUAULHES

e NBAMUTIUAIIEAINU

6?11234557 8 [gi9

. ﬂEJQVJUi’J@Jﬁ:uiz*&JSEJ’]’J (Long Term Equity Fund: LTF)

. Aege
D ey EansiEh aslunsiansyu lnsindelusey
UHUIUAZNAYNTNITAYY Yliideunin 65% vos NAV
- awpuluiuandyvesunansdeulunaavdnmindurissemalng wazvse MAI as1ansu v
amuenemuII anasuiasluturesusnanvadou nemunuditeniisndeiu nansuunu YUANDINUTIY
HuvdenguiuresuTsnaanadou nesurndiiidrdeiunaneuunuiuvienduriuvesuitnan ’J’m;mﬁm:ﬂamu 9 W), 2559

el visedyy@eviea1amti (Derivatives) N181984UNANDULNIUYBIUVZBNGNTUTDIUTENIA
nzlou ulgurwnsneRutuna lsiane

%
o

- denTalrinausznauntsindeulmgininguiyin (Active Management)

T D18NBINU Taimviun
o A v AN v [ o aa 1 e L
NANIIALUUULAZATUTINTBUNAY 5 YUNU (%ona)
W nowu W AviTia | Peer avg —
10.00% {INN1INBINUTIU
31.95% - - o B
30.00% ° W1e Izwa Auzlsand (Aae 9 we. 2559)
. 0
19.03% o S5 o oo
20.00% 1767% we Ygyusedans Lsatdngny (Asus 9 .. 2559)
[ ddyu
10.00% 3.53% AYUYIN :
1.13% 2.33% e @ @

0.00% g= mE- - AYNANDULNUTINAAIANS NS WE LU ELNALE
-10.00% _5_24(J -3.35% I -1.94% (SET TRI) &ndau 100%

20.00% °9.61% 5 616})/'89%, 5370 TgUszasAlunisensdeiedidin : iewSeudisuiv

. - . (6]
30.00% -19.40% NANNTALHUIUYBINBYY
- . (0]
2563 2564 2565 2566 2567

HaNIAHuUdaunauUUN YA el

YTD 3 fiou 6 Loy 19 AR
oMY -20.83 -3.27 -12.30 -22.14 - msawulunaausuldlynisiingu
Xoliaio -8.63 4.42 -2.68 -1.97 . wamsifiuailusfinvesnesusm flsiduds
Aadglunguifioddu -10.10 2.08 -4.74 -6.74 Buduiisamsiuiiunuluewon
ﬂ?ﬁﬂﬁﬂﬁd’lﬂﬂ@ﬂwu 19.56 16.07 19.98 18.06
AUk T T 2025 19.36 21.13 17.44 mahusesuyase: lesun1siusesnnn CAC
39" 59 109 Saursass INDUAUNBIYU Momingstar
newu -19.30 -5.88 N/A -5.00 wilsdodvauativifiu
Yot -4.36 1.81 N/A 0.94
Anadelungueniu -6.66 -0.59 N/A N/A "Fawmuannsafnuiasesile
Anudusounewu 16.20 16.60 N/A 17.31 v A AR

q

Iluntisdetanuatiuiy”
AVUANURIUATUTIN  13.36 13.64 N/A 14.93 www.talisam.co.th

v


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/

TLLTFEQ

14
N5YBNUILAINY

Twihns@e : nTwins

N1VILAUNULAMNU
Twihmsveau - niuiinsg

L387711M15 : 8.30 U. - 15.30 U. 1387711715 : 8.30 U. - 15.30 U.

ASTOASILIAYUAT : 1,000 UM ASVNYAUTUAN : biivun

A5TRATINALUTUA : 1,000 UM YDAALMABTUAN : bUANUA

SEELIAINITSURUAIVILAY : T+3

wnewme Ustndan1sUniumdsdeuas/miamdsdufsunbeamudnnnneausadudunisans
(endunsduldsudiannesusiuussesennliamunieuiui 1 unsiau 2563) Ingldsunmides
Frannangiievisau dnadwudiui 1 saiau 2563 Wusiuly

.

A1sssutHENNBaNNUIINNBYUTIU (% fatuad NAV)

RGPS geanlaliiu Wiuasa
ANSIANTT 3.2100 2.1400
AN 3.8520 2.2770

vianewe) 1) Arsssuiflsamseanldiiedinanldsiundyanin mdssinane viensdulaud
2) eldreswiBeniuase Wudeyavesseussevinaey Juil 1 we. 66 - 31 a.a. 67
3) ansagArsssudenfiieniiuannesurudeunds 3 U lundidetrudiudeyanaausiuldi www.talisam.co.th

4) Uidnenaiasauasuulasisssuieniisenifussaiielvaenndesiunagnsvsealdnalunsusmsinng

ArsssulisunBeninuaIngtieniog (% vasyarPavie)

GRGREHIRIEY gegnlaiiu Wiuase
N3y 3.00 gnLIY
msSuteru 3.00 gnLIY
msdudsumneamud i 1aid
msduidsumineamueen i) Laig
msleumiie gl 1aid

vanewnn (1) ArsssudennSenivannidwelasunByariiu midgsiaans viemBdulawds lneuddndanisens
Senfiuasssuflonandamulaenss 2) asssndounsue/mssudefiv/nsduvtoumiisamueiasenivaing
fombwamuwiaznauludnsfiliviiiu lneuseniansasuieseanBoasaznannaeilinsunely 3) asssuien

nsdulasumbeamulunewu LTF aeldnisdnnisvesuas.du : 200 vindesienislaeseniiulutven

Fadouuszvmindduilacmu  wiwdAuilamu 5 Sudiuusn
breakdown % NAV holding % NAV
Viuandey 82.22 FUIANTATUNN 1A (WMTW) 7.88
RUNINSUIANS 18.05 USEW Lomud dulnS wesia 91in (Wmay)  6.82
aunindaurdeoniausu -0.27 USSW T o0ad 9109 (Un1vw) 6.81
Ut Ml 1Buwesd AnaasUmiust e (Wmww) 6,31
U LunSanaun 1m () 5.10

RHGIGAGRE
Maximum Drawdown
Recovering Period
NI UIIUN TR
Sharpe Ratio

Alpha

Beta

-58.18%
N/A
0.82 ¥
-1.30
-14.93

1.01

n133nassn1samulungy

2AEINNTTH
sector
§57AN58Y
UsIN3
walulag
NINBINT

IS UNSNE WAz Noas1

% NAV
29.07
21.17
11.35

9.30
9.13



TLLTFEQ

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



