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YTD 3 Lfiou 6 LU il
QLN 18.28 3.30 19.61 18.95
it n 18.15 3.23 19.56 18.58
Aedelunduieaty 10.01 0.59 17.09 10.02
ANURUEIUNDIY  14.52 11.21 12.77 14.28
Nt 14.63 11.30 12.81 14.37
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NOINU N/A N/A N/A 23.81
e N/A N/A N/A 21.48
Anadelunguideaty  N/A N/A N/A N/A
mmﬁumuﬂawu N/A N/A N/A 18.22
muuuseitin /A N/A N/A 18.35
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M3IANTT 1.6050 0.1766
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breakdown % NAV holding % NAV
wu'asaw!u 100.25 ISHARES CORE S&P 500 ETF 100.25
NHUAINSUIANT 0.22
Funsndsunieviiausu -0.47
5 dusiuusndayanasumdn
holding % NAV
NVDIA CORP 7.51
APPLE INC 6.58
MICROSOFT CORP 4.29
AMAZON.COM INC 3.61
ALPHABET INC CLASS A 3.25

RHEIGAGRE
Maximum Drawdown
Recovering Period
BRTIEUMLUIIUNITAY
Sharpe Ratio

Alpha

Beta

Tracking Error
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sector
Information Technology
Financials
Communication
Consumer Discretionary

Industrials

-12.90%
24 U
0.01
1.23
2.33
0.99

0.63%

% NAV
37.96
11.74

9.67
9.30
8.92
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°T'iana\i . iShares Core S&P 500 ETF ISIN code : US464287200

Bloomberg code : IVV

ANR5UY

Maximum Drawdown (asiiusanayugsaavasnasyusailuszezin 5 Younds (Miedusdndnamunsdiidiliag 5 ¥) Taginansedu NAV dewieil
gagalaufiegamanlurisi NAV devissususianas A1 Maximum Drawdown Wudeyafitaslimsufsnnuidesdienssznanuanmsamulunesmusiu
Recovering Period sveiaansitusta iowdudeyalifamunsuisssesnanduinisnamugsaauissesnaiitunduanfidumuduiuldssesnauustie
FX Hedging WesldudvesmsanpuluanaliuseUssmediinistosfuanudesnindnsuaniasy

Snsrdumyuisunisasy enuivesnisteneninnindlunesanasuluriniailadiniamil Tnsfunaanyarfidiniisswiimaruesadinisie
winnindfunasuvesgarnsnendnminduesnesusiluseuszezian 13 msseyad NAV aanesusaiedsluseusseznanientu nesusauiden
portfolio tumover g Ustismstomendnninduosaimasfinnmanomunasyhliifunumsterevdnningigs Tafesfinnsanuisudisutunamssuiium
vosnesusieUszifiumudurvesnstomendnningdanan

Sharpe Ratio §n91duszvinsransuLL@LitTesneamusmUToufsufuaIds91NN159U TnofLIANHARITE IS RTIHARD UL INDIYUT
fudasmaneuunuiiusAInedes (riskfree rate) WisuiBuAUALTEAULINMSEIY (standard deviation) ¥BaN8sNUT A Sharpe Ratio agvioufisdng
nanouLMLinesyumAsldFURsTuRonetuAuEssiinesus U Tnsnesyusaifian Sharpe Ratio gantrasbunsmuiiivssavsamlumsuivs

@ a1 - v | a A ' v_ @ = = 9]
NNITAINUNANI Luaqmﬂlm‘uNamauLmumuquqmwmsﬂmmumwmammmau

o
o

Alpha HameuuruduiuresnesusmidonSsuiieuiudalitta (benchmark) Tagdn Alpha fige vanefia nesuannsaaimansuunldgenindoiin g
Wunaanuszdnsamuesiinnisnesulumsdnienviemdsmadiamulundnningliegiameau

Beta sefunazfirvnensidsuutasasdnsmansuunuvemdnmindlunainmsamu lasw3ouifisuiudasmswadsuutasainain

Beta toundn 1 uansimdnnindlunefnmsamuiimaivdsuuiamessnisaneuunuiesninnmivasuulameisniansuunuvengumdnvindvesmain
Beta 3NN 1 uansimdnvindlunednmsamuiimsidsuiiawesdnsmaneuunusnniinmsiudsuilasmesdnsmane uunuvesngumannindvoman
Tracking Error Snsmnansuunuesnamuivszavinmlunadouuuudsiisn Tnswn tracking error s mnefanemusuivssansamlunsasuanouuny
TlnéiFssiudvildin nesusmiiiien tracking error g9 aziiSarmanauwnilnaindevneandsitauniu

Yield to Maturity Sasmansuunuainnisamuluanasuilasfoauasuimuneny Jssuamnaendefiar|fsuluewannaenoigamasuasiiuduiior iy
Au thanAnanduyadtiagiu Tagliinsnrmanauunuresnasusunsiasvl suimanatadssaniminues Yield to Maturity vaansansviiusagsail
nesnuiinisasy uaziilesan Yield to Maturity fuhesnmsgrundudofidudsed SsamnsahlUlfivisuiioushsmansuunussarihenesyusmmsansuiid
dlsurefionsasnnansuiiauasuimunoguariidnvasnmsamuillndifestuld

USEnnannIngdanisnasu n1aa 3in
Inséiwi: 02 015 0222 www.talisam.co.th
1avil 89 ¥u 10 a9 1001-1002 81A15 AIA Capital Center UUSYAALYN WYIIAULAY LUARULAY NTUVN 10400



