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TALIS SEMICONDUCTOR-HEDGE
TLSEMICON-H
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e . oo L . aauliiiu Sowaz 20
Usziandduduanuieiiosglududiuianunsoamuls
- msamululdudinuiensiarsiisuindulinvesaa tunisidu . .
. o e ) aenuliiiiv Sowaz 10
AalseinanfisuiuaudLdeivegluduiuiaunsaamula
- nsamulunindduvesgesn/Adyyridansdumungmnelng uay
aweslulssinelne Alldudvanuundedeeylududuiiaiwisea | awuliiu Souaz 10
awmulel

- msamulunsarsyuisanzsidvudevslunarandnnsnddmsuy e v .
. b . 4 B uwduliAy | dmlnvesnsiasiamu
amumluves SET viiensansyuiioaningusenidnduniungmung
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BNTEIUNTAINU

v v

g deriuvesusvndnandevislunseaundnninddmsugamu Tu benchmark

U q

waluwes SET + So8@y 5

- nmsasulunsiansyuiiaansifoudorslunssaudeviondnming
ﬁm%‘uQaqwquv“ﬁiﬂmmmam%@m&mﬁﬂﬁwéﬁiwﬂizmﬂﬁamwmmuﬁ
oonlasuisniidnddumungmnesasana SsfurasuTsndanan
Fovrelunszaudevevdnninddnsudamuiluvesnaindons

PANNSNIRA1IUTENA

v W

- nsamulunsndduvesdean/gdyqilusiisuszima Adduduam

[ A7

WWetieaglududunaunsoawmule

ANIHIUNTANUNAIUIUAINNGUNINT (group limit)

- msawpulunindduvesnguianislanguianismile asulaiiiv Soway 25

ansndun1sawmuiAIMAINUsENNNINERY (product limit)

- M9YNgINTIU Reverse repo asulaiiiv Soway 25

- M9¥NgINTIU Securities Lending asulaiiiv Soway 25

- Total SIP 1y As1a1svil asanshaniifeu Agn vidensnans Basel I
flailfogluszuuves Organized Market ni3oifisuivin uslsisandauan
Sunasiadeyaldidu wed nesyuazldamulunsiasvuililsan
neidoulumanandnning (Unlisted Securities) siuflnsnansudiilaild | awmulsiiu Joway 15
funsdnsuduarindefie (Unrated) astanswil dsuduaiu
Yidefevansansvieroon (issue/issuer) Aninfianunsaasuls

(Non-Investment Grade)

dnsndrunisanunauIuniuauidiulaideluianisiiasny (concentration limit)

- msawuluuvesuivnselasenis asulaiiiv Soway 25

1l 3 vesyad mildusw
- msawpulunsianmilveseensielasiemis awuliiiin | (Total Liability) vesijeen

89U

1 Ty 3 VoI WIUNIIY
- nsaaulumie CIS amuldiiu | CIS Mmueesnamu CIS

NoannuIBuy
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A1319A1sTaLTEN Ruaauunu wazAlddnensnniBeniiuaInnawusnwazionteau

AsssudaunazaldineniseniuaInnnusIu*

sensANsIsULeuLazAlgIe SovazvayaAINSNIAugNsves

an51MU1ATINS

SoyazvaIyaAININIAUaNEVDY
naewusWsial

nasususal @

Sanuae 17 Squieu 2568
fi9 31 WgEAIAN 2569

1. AsssulenuazAn ldIngsunauanuseununisia

AN5I5ULENN1SINNIS

o alganelunislawan Ussnduwusmsoniu

Lalifin 1.6050 0.2071
AssIuleuguanauselen 13itfin 0.1070 0.0309
AessuLllsnwenziloumheamu lailAu 0.1605 0.0797
Aldanedu q LA 1.0700 0.0756

91NNDNUTI (Advertising Expense) laitfiu 0.50 le® vasduauduyy | Biiu 0.50 ol asduuiiuy
(@] ’Luﬁzmiauasmwmgamumqgiﬂ (IPO) TAsanIs 1A59NS
O MYNALAUDVILNUIVAIVUATILIN A =
' TaitAn 0.50 1aid]
2. ansssudivunazanldaesruneiuaiiussanaunisiild
Alan8du o Wwu Adnfiuienansdmsunayu P P
, . , L. AUNYD3 AN
ASTTULHENSUIANTES 9 WUy
smAsssULdeuLazA ldIenviue laitAiu 2.9425 0.3932
AlgIglunsteuendnnsweg AUNPD3 0.6518
Asssudeuuasaldsneniseniiuandaetavisennanueanu*
=1
» So8azunIyanIYauIY
. - S ansulATINIg = = = =
sensArsssutieunazanlyane Y X ISEANUISY 17 Aauieu 2568
JoUazYRLYARTRUY - :
09 31 WQEAIAN 2569
A553LTBNNTTVENUEALU** (Front-end Fee) 13itfin 1.00 0.50
AssTuLleunsTudRAUNIEaYU** (Back-end Fee) T3itAin 1.00 gLy
ASISUHENNTEUABUINEAMNU (Switching Fee)
. o g Y e Tudnsesssuiisunisug 0.50
ANBTTUUBINMTAULUABUNUIBAM WYY ** (Switching in Fee)
MU
. - o A TusnsAsssudonnissude
ABITILLBIMSEUIURBUNUIBam UDBN ** (Switching out Fee)) gnIu
AuMEamu
AFunsalunefuniieamu neusseziiaifensasniiuualy
Tulasanns (Exit Fee) Lid laid
Aldanelunnstevrenanning Wailinsdedevisedsvievise - o a o
Vo4 . . o laitAiu 0.50 gniuliiBeniau
duasuniigamu (Audinasu)
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&
%’aﬂawaqgaﬂwamﬂ

an51MULATING

s1en15A1555UHenuazAn ldne v . ¥
SovazvasyanPouiy

SeAiuase 17 Squieu 2568
19 31 WQEAIAN 2569

, - , 100 U s 1,000 vidgasu | 100 U sie 1,000 MIeadvY
AsTsutiEnnTslaunagasu (Unit Transfer Fee)

Tur1 500 UM Fusn 500 U
AssTuLlaunIsaaNtaNa1TaNS lumieanu mufiunenzidoussniu mufinenzdewsoniu

B9 :
(1) Segazvasyarmingdusiu vinaeniddununeuinesssudeun1sdnnis Asssudeugguanauselevd ()

Asssudonuenzifou (11 wazasssudonduilFoniAvannesmunuifigulunsdunaannyadmingau
avid (63) o FuiduanyarmIngaugnsvesnomusiu

(2) vitmdansaziFenfuassandeunsduasunisamu ieswnandunmsdudsumieamuszninaien
Fans lnsaziSoniAvanngiomheamulnensadloffemianuiuidsduasunsamu

(3) ArldarelunsdevendnnindazdnadilulunamenioudeAumisamu wWethidudinalutsadu
Aldeviorsranionlunsdderiedanendnming mufinemuazgnidoniudeddoniodmendnning

* AnsssudouvidelddesnanldrmanSyaduiu mgsiaens vionEdulaui

* dsmndleunsune/mssuteofy/madudsumheamu UsEninnisenafadsTsulleudananiugamuudazngs

Liwiniu Tneusendanisasuddigamunsiuneazideasaly

il U3Endnnisanudnsiiaviinasssudennsonldinesiing 9 asnandndulaliiiuiesas 5 10309

[
U A a v v

Asssulleuvisermldinensluseussesiaan 1 U MallusenianseeinUsenieensssuidouviseanldanesnslvailvy
amunsvarmnlitesndt 60 Ju a drinnuvesuieninnsdtinaulng wagdtnauavvesativayunisve

wIeTueAumhgamuy wazkdslidinauaugnssuns na.n. nu aelu 15 Ju duudiunuisuwdas
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<

Yoyadundndusenisandulaamulunitsayuuainainusiy

%’aaﬂaﬂ"ﬂﬂmaq VanEck Semiconductor UCITS ETF (nagvjumin)

(uvidanunvesteyas | viladeTwiunaamuman doya s Juil 23 SuaAu 2567)

D3

YINBINU VanEck Semiconductor UCITS ETF
Sufidas 1 §unnAy 2563 (1 December 2020)
9181A59N13 laimuun

Bloomberg Ticker SMH LN

ISIN Code IEOOBMC38736

anaiu AERANSANIE (USD)
wﬂammﬁﬁﬁuaua Central Bank of Ireland

o o eal = &
AANAVANNITNYNIANSLUYULDUY

paAnannseg London Stock Exchange @nse1aundns

Twihnseve NNIUINNI5TUIBVRMAaIMaNNINE London Stock Exchange
nMseRudung Lidne

o

USENIANIT (Management Company)

VanEck Asset Management B.V.

IAN13NB9YU (Investment Manager)

Van Eck Associates Corporation

eXp | e

uanaUselevy (Depositary) State Street Custodial Services (Ireland) Limited

yenzlou
State Street Fund Services (Ireland) Limited
(Administrator and Registrar)

HauUsy¥ (Auditors of the Company) | KPMG
AtiIn MVIS® US Listed Semiconductor 10% Capped ESG Index
InQUITaIAnITam ;

W DA 1IHANITAE UIIUN BUITNANSS UL sUkazA LT8R lNA LA 8eTUNanD UL UYBIR YT MVIS® US Listed

U DAY a

Semiconductor 10% Capped ESG (n%1o1984)

NAYNSNTAYY :

nesundnlénagninisasuiuu “Replication Strategy” Tasasulagnsdlundnningiidudiulsznauvesdivil
91984 lawn asrasnu Tusurnuadnyninguedansgoiusng (American Depository Receipts (ADRs)) uazlususin
vanniwgvialan (Global Depository Receipts (GDRs)) vaauiEniiaangidoulunaandnningUsemaanigowing
Tugmavnssusinauanines

nowundnaglianpluuisniazifiainmst £SG U1sUszang 1y

LY

SENNINMIavlinuIIng U938

c

'
a v aa

- Usdnidingldnnnersdeaing (Controversial Weapons) idnasidudndauitl
- U?ﬁmﬁﬁiwﬁlﬁumwﬁﬁﬁmummﬂmﬂqiﬁfﬂ 9191 81gU AN QUﬂiﬂjLLaw%mimwmi LazNISanm

NAIY
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lunsdifineanundnlaauisaldifnisdrasmesnnisamuwuuifinguwuu (Full Replication) muawildnadale
HInn1snesuenudentdisnsdusiiegafivingay (Optimized Sampling Methodology) wnu

| Y v v Ay a

NoIUNAND19aUlUATIAToYRUSN19N15I3U (Financial Derivative Instruments (FDIs)) M gdasiudutensds

= o o ca & I3 o DAY a v
wsanannsngndussrusenavvesnviionsdale

UsSELNNY8IRII815aLRUENIINNTEU (FDIS) Nineesunaneald lawn

- dey mwamamwm (Futures)

v
o a o a

- #oyeyn@ns (Options) Ms@ns%e (Call) wazdndune (Put)

o

- dyayuaniUdeu (Swaps) Medyauaniuasulunsansyuwas io198iudl

o

- FyeaniUdsutunsasuseweaaamin (Currency Forwards)

o

- dyaderearminvliiinisdumeu (Non-Deliverable Forward (NDFs))

I UsraIANIS N 1@1TBUNUSN19715:3U (FDIs)

- Futures uag Options : Wilou3msdamsiiuan Imajﬁwﬁuﬁlﬁﬁnﬂmi%ﬁ%wﬁwamu videliuandu 9 finawmu
foagluamuiansm iletisananueaimndevlunisinaudvil (Tracking Error)

- Currency Forwards g% NDFs : Lﬁaﬂadﬁum’mL?HQ%’]H?‘)’WSWLLMLU?W (Hedge Currency)

- nemueald Fois iumadenununisamulasnssdundnnsndiidudiutsznevvesdnidnda ield

Usglevtiandelallseusuaunurseanimaaedi FOIs enadimilendinisaamulaenssluuiansd

newunana1aldlusuinanningvesansgewsni (American Depository Receipts (ADRs)) LLavimurzhﬂwaﬂw%wé
wlan (Global Depository Receipts (GDRs)) Wi olildanslundnning ununisamulundnmingass lunsdiida

£ @

Fodrdnluwiesiu 1wy fedriadmilenn viemauadu 9 Mvhlrnsioasedlagnsslianunsavile

wananil neaurandtenvamuludunindanimaaeaiy (Ancillary Liquid Assets) kag 318135081081 (Money
Market Instruments) @981352184
e [{uHNsWIANS (Bank Deposits)

Tusuehnudnniwg (Depository Receipts)

e Un3RUNIN (Certificates of Deposit)

o F3uASs (Treasury)

o ATIENSMEMAENTUSTEYEY (Commercial Paper)

o AsEWiTenenloLuUasei (Floating Rate Notes)

+
LR

o MmidgygrlURunansalouwldsuileladase (Freely Transferable Promissory Notes)

nsamuludunindanimeseuaiuiaranasnainiuarsldlunatensal wu nsusmsaudedlagsinveaiuan

waznsauluszugdu vselunsdlinewumanasiinsiunsiaueueuiiuyu (Rights Offering)

NOWUNANTULUININTAMULUUTISU (passive) visouwuudenvil (indexing investment approach) 1ied1a8Han"s
ATUNUNNTaM LTI LarInN1INBUITATITFRUANLLIUGUNTRAMUATTB9B DI UNAN

28198LLEND
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YOUARYNDN9D4 :

U

P

fastl MVIS® US Listed Semiconductor 10% Capped ESG Index davilag MarketVector Indexes™ GmbH (Index
Provider) UsgneusmenanningvesuignnaanzidevulunainndnnindUseinaansgonsn wagaliugsiavanty

mandneinoudnmesuaraunsaiiieites lnelseldeaiey 50% Mnelineudnmes eglsiniy wndwil

Y a A @ 1%

gedshensammdnnindainaeguatardndiunalinneiineudnnesanaindi 25% vesnglaTiuvesuiem

fytonadaazfarsantvannsndtuaen

Y o v a

Arutiinedadinisiiarsandadesnu dwindeu dau uarsssniva (ESG) lnegdnvinduiionsddlddeya ESG 7

Tusnislaenguussm Institutional Shareholder Services (1SS) #udugliiuinstoyanmuamgs nsiinseh uag

Y

¥ a = v v v

Toyaldadn sAMTIELazIndURU ESG seaulsema viligdavidviiensdaunsaseyanuideanazloniania

fpuuazdsnasuiidfgle

wnsgrunsliteyavadaduiansds lawn

o o o

(n) msdrdieya: fiavhduiirsdldsudoya ESG 1nann 1ss mnliifideya azldmsdraesdoyadisniu

(¥) MImsr9FeULAz AN NYRsTaya: flvuinsdeya ESG Idsunsdnidennefiansanainnssuiumsiiled e
Sudsziumdeiiouazmnmidusunuvestoya glvuimsiinszuiunmsfilumsg iedusesnmuninuas
AuiBetiovesteya ESG

(A) UIMTZINNBL: NTOUNNTITMIUUTIVIAgIW (Norm-Based Research framework) ¥84 1SS Usgnaumignannig
vostannadlanuvisanyszwid (UN Global Compact) wwiufjiRves OECD dwsuusendnuia (OECD

Guidelines for Multinational Enterprises) Wagnann153ugvesanUssuiiiegsiauas avsuyweyy (UN

'
o A

Guiding Principles for Business and Human Rights) @saenndasfiuithmsnenisiaundigadiu (Sustainable
Development Goals)
fesitensBanyliimuuT et Eunas £SG dil
(n) M3398A1UTINNIU (Norm-Based Research) :
- hdeRfiansan : Avdussnu madenufRluivham msfinduuy nmsliussnudin msduasesdanndes
Avuyworu naleduldinasny iesgunssny uagniswenidu Uitmiidiasuuuiudiausunssveansdl
(Case Severity Indicator) seAUFULIIN (Very Severe) agliignTinegludvilonsds

LY

Sevnsdufetesiunsidenyjufiniane Wewd wieeglusede “AFL-CIO Boycott List” axlaignsaulu

c

v a a

AuTloneds
() 8135689 (Controversial weapons) : 1 81735%301W 8135kdl 91ysllawedes “a adewmanlinuadud
wns dwndes viedWeilvitugeenudnnindmunisiiaiusiy vienilasudunsazgndneenandyiiondds

(A) 1750UdmTUNALTeU (Civilian Firearms) : #A15AMMAEITBITUNTEEY 81759103 18 nuUSE¥nEeen

wannsnglasunmsussududdvieldfidinsiy vsenaainaniesmeglusuisndla

(1) mﬂﬁqiﬁm?‘iLﬁmsﬁama:msaﬁmwﬁwu (Sector and Energy Extractives Exposure) : 14U 81U MW Nsain
Wi (v WeimAmoada neethify uasndsnuiinedes) uargunsaimems laeuidniiiseldan
AunssuveEnii 5% aggninsenainduiisneds

@ SNy o o A %

USEMARUNUNIAANTBY ESG muiidnvinduiionsdeiivun sfiodnfifnuman ESG wilunsalnluifiveyaan ISS

v o w Y a

avAvliansdeenanasanlideyarnunadulmawny

e
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s

filonadednariundnaiuvaduiazrannsnglilaniu 10% Wen1snseanganudss mninannsnenildnaiunu
fnun zandndrunaznszateduinulitundnnsngdududndruivingy wagvihgrauninagluiindnnineglad

o

AEIULAY 10%

o =% o = a Y % = a
ﬂ’]ﬁVIUV]')uLLa%UﬁUﬂ@Jﬂa : WUVI’JUi’]EJﬂNUi‘LJL@E]U;JquJLLazﬂUEHEJu LLagﬂiUﬁﬁJﬂaﬁqﬁl‘lmﬁﬂqﬁiuL@aullu’]ﬂll

figuieu fueey waesuneu ngldmanUnvesiuaniiiamvediounaulasuna vieTwimsneuni mnufing
Lailatwring

LNUTNSARLEDNUANNTE -

fupoudl 1: dadenndnmindifiyarinusanaingaan $1uau 50 ndMING nveULLANITAU (nvestable
Universe)
fupoudl 2 : Fosddy 2 38 dail

® SuannyaAmANMNGNINTIAMAIALU Free-Float annannluties (U3millngfigeaslasususu 1)

o Fosdiunutiinunsdeneiads 3 Weu wnannlutios (WEnilanmadesnnilanaslisusudu 1)

a o

RO 3 : INFUAUNI 2 T8 udSeanuaTintesliun lnemnrasiuwiiy usenidiyarnaieivainitaved

Qe

2

@ '

BUAUEINT

o

Fupaun 4 : fiavdan 25 ndnnsng Wudrulsenauvenil

(% @

1999 Aatl

saa U o

® N133IMVNAYTEEBIATINTA © IHBN 25 vanningnisudugean

® NISNUNMIUAYND19DA :

saa v o

- 1den 10 nanningniloudugaan

- faden 15 ndnnindimdennmanningfiduduuszneuludviisnidsiagtunazegludusiui 11-40

- mndnumdnninddalaita 25 vdnming Wanidenudnningililseglusuiidsagtuiifidusiugega
Wanfuaunsy 25 nénning

anusofnwdeyaiiuinfeiudviiensds suiaetendnningfegluiviionsdld www.marketvector.com

A5 HENTS AN TN
® a9 (Ongoing charges) : 0.35%

® AsssuLaunanIsAiiugu (Performance fee) : Ll

Gulas www.vaneck.com/uk/en/investments/semiconductor-etf/overview/

F1wazdunveenosunan wlauannwilsdeduiu (Prospectus) vaenasunan Jaduniwsdaingy daiulunsdin

Tanuwanansviseliaenndasiuduatiu Thdenuduatuidunad

v

il nnesundniinsiudsuwUasdayadnedule o Faudendanisiuilufideddny vsendanisveanudns
Wasuwlasdeyadsnariiieliaenndesiunewumdn Jsiionnldsuanuiugeuaingionieuds neazudal

Aievmieauniumaivledvesuienianis
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o 1

Yoyadnsng

WNYUABUNTAWUYBINBNY (Portfolio Turnover Ratio: PTR)

dmiuszesiaan 12 wieu AU 17 dguieu 2568 (Fuaanzideudnninesu) 89 31 wouaau 2569

MIN (3yaf17iINdNsEnItaHaTIvedadIn1stensndduiunasiuvesarnsuensngau)

AVG.NAV (yarmingaugviindeveinemunidluseusseziaidaydivieniv)

PTR =
PTR = 440,525,155.94
202,317,689.07
PTR = 218
NG :

ALVIDUNAYNSNNTAUVDINDIYU At NINday

'
= o

1

UUIA

foua PTR \Judeyaifiifinain trading costs azviliifasunsiuieyaainistevieninddunay

sty PTR Semsillunsnddulssunniianunsaiinisee

a A oA ' =) Y o e a . . o
“UWSJL"LJaSJuaJ’e)LWEJﬂﬁadV!u LYU Wi']ﬁ'ﬁ"l/‘]u AF1E15%U LWJUAY gNNUNITNEFUUTZINNRUNIN OTC derivatives #98

derivatives on1awmu Felngdnuusiaililalinisgevaasuile

Yayansnenieamuiudednnanisldanseanides

Foyansteviwamuiutedinlunslddviosndes seussezim

'
=

Aausidum 17 fquiey 2568 (Tuaaneideudansnenu) 89 31 wouwniau 2569

-l

NUBN: HauaunsanTIdeuteyanstieniisamuiutedniatunislddniesnides 1o9 www.talisam.co.th

ANTIAAINANITANIUITUTDUNAS

nansaduudounds

v I (2)

Year to FALATARY
neIU 3oy | 61eu | 19? | 3Y@ | 539 | 107?
' date (17 1l.8. 68)

TLSEMICON-H 73.39 52.49 80.32 N/A N/A N/A N/A 135.07
Benchmark 76.87 54.80 84.16 N/A N/A N/A N/A 148.07
AN UNAUYDINANITANTUITY 40.09 4380 | 37.82 N/A N/A N/A N/A 34.34
ANNNUNIUYDY Benchmark 40.11 43.67 37.90 N/A N/A N/A N/A 34.39
vanewg: (1) 1udeya o Tufl 31 nquaau 2569 Aruanusageuadidutaqiuléd www.talisam.co.th

(2) mansidunudoust 1 P34l wanadu % ded
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®  {AYIANUNAIATUDIIVBINBMNUTIN (Maximum drawdown) ASUAIARINBIYY -14.13%

o

A%

1Y

INVBINBMU (Benchmark) :

HamsAlunuesnemusuvdn Uiumeduunmsdasriuanudednmuaniaeuiodimnunansuw uanaku

U s Aufidnaumaneuwny dadiu 90.00% warUsumesnsuanidsuiiemuanansuwmuduanaiiuum a ufl

ANUIUNANDULNY A1 10.00%

o

rgusvasAlun13919Bvilydn « iielSeuiisuiunanisiiivauvenemu

q

nsasulunanninduazninddudu

F18AZIBYANITANUY MIHTURULAZNTABNTEHNY

a1 Sudl 31 waun1AY 2569

susuaatndede
IYALLDYANTAUY vaenT | foan /a1 yaAgRsITH %NAV
#19 sz
wannsngvisansnddululsznd 4,943,082.55 1.13
KupNsUIAIg
5UNAT
SUIANSNANTING 310A (WYYL) AA+(tha) 7,146,607.05 1.63
SoyaunToreaamii
U3EN 1add nd 1R (WKNIYL)
FX-TX.624441 (640.00) (0.00)
FX-TX.623311 3,040.00 0.00
FX-TX.623004 227,200.00 0.05
FX-TX.621468 (134,943.00) (0.03)
FX-TX.619594 (171,616.50) (0.04)
FX-TX.617046 (965,440.00) (0.22)
surmsnansine 31na (Ur1vw)
FX-TX.620387 (100,276.00) (0.02)
FX-TX.618975 (536,934.00) (0.12)
SUIANINTIATALSET 1A (WIUL)
FX-TX.623992 (103,880.00) (0.02)
FX-TX.621108 (348,608.00) (0.08)
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JUAUAMUULYDDD

’i’]EIaSLaﬁlﬂﬂ’]’iaﬂ‘lqu UVBDINII é’aan/ﬁq yjaﬂﬂQﬂSiim 0/ONIA\V
a9 Useiu
FX-TX.617520 (71,427.00) (0.02)
nannsndusenswdudrsuszima 439,482,392.99 100.52
Ve LRV
VANECK SEMICONDUCTOR ETF 439,482,392.99 100.52
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