l TALI S %ﬁaﬁa%mudquagtl%'agaﬁﬁﬁmu Factsheet

ASSET MANAGEMENT

a o v v dw a o w v o A =
UIENNANNINYINNIINDINU n1ad 1N ?la%la U UN 31 U.A. 2569
a\ =\ 1
nNa9uULUA MEGA 10 FUAHTHNNAA
9 R
' @ |
ﬂizmwﬂamuiqu / NHUNDINUIIA FTAUAULAY
o NRINUTIUATIETNU / NEMUTINL LA ULUUTANUED IR IUTE WA '
q q q q 3
: Gl']12345n78ﬁ\1
.+ nqu US Equity 3 ¢
) RGN
@ 1% a
ulBUNBUAZNAYNEN 1T awulussansyudundnlaeiade
-yaw!uiufmvmimjmminiw q mlanmmwzmaumamefLumamwaﬂmwwamizmﬂfmgmmm Faduusond Tusaudilitonnia 80% wae NAV
diuanuduiiludiunsdud Brand Value) nnsindusivlaganifudndudunsidud (Brand) seduana uag
Andenanyarndnmindaiusininatn (Market Capitalization) wazfilianinadesgsgn 10 U3snusn (1eazidon o
dudsludoyadu q wih o) VBYANBINUITIU
. namulmi’]aaﬂumpLﬁmmﬂammﬁn‘nJaa'u eonaiianmdosyindrsuaniasu fawmuenvvganunselasu Suanmsidounasyu 21 5.0 2565
lsandnsuandsunielasutuAusiniiiuamusuwsnle
- nesyuiinagnsmsaspulusmasuaumdninusimadaidenudnrinduagnnsuimsiansiitivua (Rules based Twsuey class 21 5.A. 2565
Approach)ImHgﬂwiﬂﬁwa'ﬂizﬂaumsmﬁaulmqnﬂdﬂﬁﬁﬂﬁ%ﬁrﬂuiwwn Lo .
Y Wewemsdetuiuwes Lyide
o a vV AV Y o/ = aa [ 1A
NANIIANUUIURATATUTINGBUNAS 5 YU (Yonai) >
218NDINU Laifvun
W naayu B Gaiidda M Peer av o d Y
. : § mstesiuanudess FX  laidesiu (unhedged)
60.00% 51.24%
50.00% o - % 1ot
NFLIYNENUATTITULULUANUNANTITAUUITU ‘lllll
40.00% 25.33%  28.94%
. 0 24.93% =
30.00% 25.04% 8.66%  9669% NINNIINBINUIIN
20.00% 9.32% Y s =
10.00% . 0 ﬁ’é% UY FUUA IOUYNA (A9 21 N.8. 2566)
0.00% —— aa v 2
-2.14% WY UANT wakNwH (AL 30 5.A. 2568)
-10.00% 1.54%
¥
-20.00% & SR
° YUY
-30.00% .
-40.00% fvil S&P500 Total Retum USumednsuaniuaeu
2565 2966 2567 2068 ermmnansuwmaduanatuum a Tulidua
UGLR TJ“‘% Funewmu wanissdununssyulazi s aasuandout TuilanmsSounosmu/fududu NARBULVIY EndIu 100%

Py

class udvEY f] U LLﬁwLLIEJ\ﬁ]’WﬂiJquIuL'!a’]lﬂﬁﬂ 1 U Flaifiein Peer avg Tuszeznaifnan

Ad o

TgUse sasAlunssnedasuiidye - ielSoudiuiu

wamsmLﬁumuaawauwuﬂﬂmﬂ (YosiaU*) HANSAILLYDINDIY U
YTD 3 1oy 6 o 1
NBINY -8.43 -8.43 -13.07 9.54
o afy ALADU
VUYIN -0.88 -0.88 -0.20 14.23 o
. - masulunesmusnlilinisiintu
Aadslunguieaty 591 -5.91 -5.73 9.89 ) e
. wan1saiiuanuluefnvenemus dladuddudy
audurauney 2130 21.30 18.52 24.81 STVNVPRPAN NN
awiunuivitye  17.69 17.69 15.82 20.63 madnsausiadiumese: 1hsun1ssusesnin CAC
3 * 5 U* 10 U* T InSUAUNBINU Momingstar
ey 17.77 N/A N/A 21.96 wilsdedvauatuiiu
Tt 16.85 N/A N/A 16.95
. ‘ [=]3ns e
Anadelungudediy  12.04 N/A N/A N/A "Hamuamnsafnvuaiesile :
. UImsanudesnuanmages
ANUNUKIUNBU  20.40 N/A N/A 20.75

) Iflunddetviuatingy’
ANUEUNIUATRT TR 17.25 N/A N/A 17.42 wiElisEm @edih



MEGA10-A

4
N5YNUIAWU

Twinsde : yniwihng

N13UBAUNUILALYY

Twimsvieau : yniuims
12877015 : 8.30 1. - 15.30 . 12877719 : 8.30 U. - 15.30 W.
MsgoRsausniusi - 1,000 U nsveAuTus - Tl
msgonsadinlududi - 1 um gonmuaetus : lifmun

S28EIAINTSURUANBAY « T+2*

vanewe *nelu 5 fuvhnsfuwsdudmnan NAV (T+1) vaneganudl vseminnsasdseRuaveiu nelu 6 Juh
mstuwsturihnsuedu agdufulueefiu T+2) T = Juinisdevieveneamu

AsIuHENIFENAUIINNDWUIIN (% AUVDY NAV) dosmidesisiuazdmansny

FofaYU LH8991N Y IVNARBULYIUINNTAMUAAAT AT HasuAIsATIRaauynasineudnaulaamu

GRGPRHIIEH] geaaliiiu WAivase
MFIANS 1.6050 1.6050

AN ULYILLARIILYIEUIEAINUVBINDMNUTIM (trailer fee) : &
g 23754 1.7183

e 1) Astsulenrdeaildhedinanldrmmdyaduin mBgshaans vien@duloud 2) alddeswiiSeniueis Wudeya
vpaseUIEETIATHYT Uil 1 5.0, 67 - 30 wa. 68 3) annsagarsssuiouiiGenivannemusmdeunds 3 U lumilvdetviudiudoya
neaulif www.talisam.co.th 4) vEneafinsaasuasissdeuiiseniivisafieliaenadesiunagnsuioaldineluns

Uimsdams 5) UiEndnsusuituanssanienunensdeunemu Tasfnadeusifuil 1 0w, 69 Dusuly
AsssudeuiiFeniiuaingtienas (% vasyar@aus) fawmuazgnisenivaisssuilon

foluiilngnsamnasadlevinsnenisdeviens eduasumiieaany

ASTTHLEY geanlalifu Wiuase
N3y 1.50 1.00
ns¥utoRy 1.50 gnLiu
nsduiasumiisasuiin 1.50 1.00
msduasumidasuoen  1.50 gnLiu

ASheUNUIY* 100 U1/1,000 %3y 100 U/1,000 %3

ey (1) AsssufleniiSonifuandddeldsuniByaniiiu nmdgsiaany wenddulauds lneuidn
o o g = o ' = o & a o = ,
Fansenaseniuasssulisnangamulaenss (2) Arsssudeunisue/nssuliedu/nmsdudsunioe
awuenaBeniivangiemieanuunaznguludasiliviiu lneusdniansavudasvazidonuay
nanunaeiinsusely (37 Asssufisunislouniae 100 Y1%/1,000 HILAMUY TW 500 U

dadrulssammindduiiasu  nindAuiiasu 5 Susuusn
breakdown % NAV holding % NAV
Viuanslny 94.34 JPMORGAN CHASE & CO 9.74
NUEINSUIANT 3.82 MASTERCARD INC - A 9.58
p91EINiinIasy 2.16 META PLATFORMS INC-CLASS A 9.58
VISA INC-CLASS A SHARES 9.46
APPLE INC 9.44

RHEIGAGRE
Maximum Drawdown
Recovering Period
BRTIEUMLUIIUNITAY
Sharpe Ratio

Alpha

Beta

n133nasIn1aenuly

country

UNITED STATES

n133nasIn1aenuly
JAEAINNIIU

sector
Information Technology
Financials
Communication Services

Consumer Discretionary

-22.10%

2 hou 11 Ju
0.68 1
0.78

0.91

1.09

fA19UISIA

% NAV

94.34

ngqu

% NAV
37.40
28.78
18.81

9.36



MEGA10-A

o =
AD3UNY

Maximum Drawdown (asiiusanayugsaavasnasyusailuszezin 5 Younds (Miedusdndnamunsdiidiliag 5 ¥) Taginansedu NAV devieil
gagalaufiegamanlurisi NAV devrsususianas A1 Maximum Drawdown Wudeyafitaslimsufsnnuidesdienssznanuanmsamulunesmusiy
Recovering Period sveiaansitusta iowdudeyalifamunsuisssesnanduinisnamugsaauissesnaiifunduanfidumuduiuldssesnauutie
FX Hedging WesldudvesmsanpuluanaliuseUssmediinistosfuanudesnindnsuaniasy

Snsrdumyuisunisasy enuivesnisteneninnindlunesanasulurinailatiniamil Tnsfunaanyarfidiniisswimaruewadinisde
winn3ndunasuvesyarnsnendnninduesnesusiluseuszezian 13 msseyad NAV saanesusaiedsluseussenanientu nesusiuiden
portfolio tumover g Ustismstomendnninduosaimasfinmanomunasyhliidunumsterevdnningiigs Tafesinnsanuisuiisutunanmssuiiumu
vosnesusieUszifiumudurivesnstomendnningdanan

Sharpe Ratio §n91duszvinsransuLu@ L itvesnemusmUToufsufuadss9nnsamu TnofumnHaR eI nTIHARD UL INDIY U
fudasmaneuunuiiusAnneudes (riskfree rate) WisuiBuAUALTEaULINMIEIY (standard deviation) ¥8aN@sNUT A Sharpe Ratio agvioufisdng
nanouLMLinesyumAsldFURsTuRonetuAuEssiinesusmuI Tnsnesyusaifian Sharpe Ratio gantrasbunemuiiivssavsamlumsuivs
Jamsamuiiang iesnnldiunansuunuduiiuiiginineldsziuanudsaiontu

o
o

Alpha HameuuruduiuresnesusidionSsuiieuiudalitta (benchmark) Tagdn Alpha igs vanefia nesuannsaaimansuwnldgenindiin g
Wunaanusgdniamuesiinnisnesulumsdnienvemdsmaidiamulundnningliegiamueau

Beta sefuazimvnensidsuutasasdnsmansuunuvemdnmindlunainmsamu lasw3ouifisuiudasnmswdsuutasainatn

Beta toundn 1 uansimdnnindlunefnmsamuiimaivdsuuiamwesdnisaneuunuesninmiuasuulaweisniHanouunuvengumdnvindvesmain
Beta 3NN 1 uansimdnvindlunednmsamuiimsidsuiiawessasmaneuunuainniinmsiudsuilasmwessnsmane uunuvesngumannindvoman
Tracking Error Snsmmansuunuesnamuivszavinmlunsdouuuudsiisn Tnsmn tracking error i mnefanemusuivssansamlunsasuanouuny
Tlnéifssiudvildin nesusmiiiien tracking error g9 aziiSarmanauwnilnaindevneandsitauniu

Yield to Maturity Sasmansuunuainnisamuluanasuilasfioauasuimuneny Jssuamnaendefiar|fsuluewannaenorgamasuasiiuduiior iy
Au thanAnanduyadtiagiu Tagldinsnrmanauunuresnasusunsiasvi suimanatadssniminues Yield to Maturity vaansansvilusagsail
nesnuiinisasy uaziilesan Yield to Maturity fuhesnmsgrundudoiidudsed SsamnsahlUlfivisuiioushrmansuunussarhenesyusmmsansuiid
dlsurefionsasnnasuiiauasunmunoguariidnvasnsamuillndifesiuld

USHYIMANTSNEdNN13NavL Ndd 31fin
Insfwi: 02 015 0222 www.talisam.co.th
1av?l 89 YU 10 o9 1001-1002 8115 AlA Capital Center AUUTYANLEN UYIAUUAY LUARULAT ATV 10400



MEGA10-A

v a
YDUADU )
U

waninusinsisandadanvdnnindiinamuidiamu

Funoudl 1 : dadennsasmuesisniiufiilufusaud Brand Value) Aivilananmsdasusulasuisniiidedsauanduiivensuly
Besasnsindususanan®

Funoudl 2 : Anidennsnanuiifiyarudnnindausainain (Market Capitalization) gaejmﬁa}mmﬁﬂu?}bﬂmaiumamwé’ﬂﬁwéﬂiamﬂ
an3geL3nT (New York Stock Exchange (NYSE) wag National Association of Securities Dealers Automated Quotations (NASDAQ)) 373U 10
S wazilnsansvudises 5 Usun

fumoudl 3 : Andenpsasuiifianmadesgs Inefinsanaingadinisteweiaiesietu (Average Daily Tumover) isuifuruiavasnomu
nowuazaswulussasudua 10 vitnludadiunisasuilndlfeai LLGﬂ‘uU’N’?Jm%ﬁﬂd?umimif!uﬁumﬁ]LLGlﬂﬁi’lﬁﬁu?jﬁULﬂja\‘iﬁl’lﬂﬂﬁlﬂw%‘u
videanaswasramdnningiiu « efls luramsusunedondaming nemueniinsiessewmmasulusuauinnimietosni 10 viSnls
SuAnanmsusuiisuazansruuvdnmingfiasulutananieiu

v * Visndansazidenuisniidugiiludunsadu (Brand Value) Ailiunisdndusuanesdnsiifideidoslusnudndusuasaudues
TanifiEn133nsusiu (Methodology) Aiflnsiasziitladesmuiiaumensdu waensiessranuudundwemsdus suddinssiiuns

[ Y Y]

AUAURINAINRE1IBL DAY AL LELD

nsufuaugavasdnduthmiinn1sasu (Rebalance) waznisuiusedevdnuing

U%ﬁwﬁmmiwﬁwmsﬂ%‘uau@amaﬂé’mdauﬁmﬂﬂmsamu (Rebalance) udsUiumedondnnindnmsamulunnansyuynieuszeziie 6 ey
Trsnsusuangavesdnduminnsamulusiazsou 6 Weudman Vvisndnnsazuiudadunsamulundnnindis 10 vdvilieeludndiui
Inaldgaiu

a1y UIndamsanudvsinssunmedendnnindvesusnlaUsennilvsonaig useneanainTeTenannindginamuamu o vaietiu e
NTURINVANTUTNAATY o Vel W31 ARTN NUSENIRNIIAIANITAIINeIRdmNaNTENUTNaUsaT A lLRANIIaEYlTs1A1n 18159

YosUITniuanatodsunn Jsnsendunsindurzdmalinisamuvesnsuliilulunumdninasinisiiansandadenveneu vial uen

o w

FanszandunsiteUsslonivesifieniivamududfy

o o a

iall lunsalfividndnnisfiansanudiuimdninasinisiisandadenndnning arnudlunisuivaunavesdndrumiinnisasu (Rebalance)

a

waznIUSuTederannindinvualiteiuliiieme uas/vselimungauivaniunisaimsamu o vaselawd USEndnnsveadudnsie
Ysudgamdninasin sananiuleeifuliludnvasilddesnimdnnasitufidivun wu dWuaudvesseuntsuSuaunaludadiuthuinnisaamu

v
o W o

war/vieUsusetendnnindiieanu InefieUselevivewifievihamuludy il Uidvdanisezudseazidenvesnsuiunbeundninasi

]

- Wigfleviheawu uag/viegasunuanvilidesndy 3 Tuinis



