| ! TALIS uilsdadvauduagudoyadidy Factsheet

ASSET MANAGEMENT

a o Y v gw a o w v o A
inﬂﬁanMiWﬂ?ﬂﬂn’]iﬂmnu N1ag 3NN/ ma%a 0 IUN 28 N.N. 2568

a a @ a &
nasuUtuanIas angiua

TLFLEX

: @ =
Uszmmnamumu / NRUNBINUIIU ITAUAULEYS
o NBAUTIUNEY 4
ny1]2]13]4 SH7 8@\‘1
Weege
= e Asgressive Allocation awmuluasiansnu asnasnll waz/vsensndduniaden
UlgULAZNAYNSNISAINY Tmﬂﬁé”mehuﬂwsamuiumwmsnuhjﬁaaﬂ'h 80% U89 NAV
Ll 9
. newuilsuienszaneRuasuesnamuluasiansuingy asiansRamdiemu asasusoil
[ 1 1 o a [ s k4
Rusn MgamUTBINBIYY U NIEAWUTBINBUTIN NBYUTINBHIMITUNINE VRUANDINUIIU
miheniadiionisamuly edmumsng (REITs) nowuiulAs@seiugIu was/mionaeu FuvemziSeunomu 13 6.4, 2559
yiudiivew (ETP) Dusiu . .
o L ox Weuremsdetuluna L9y
.« danidinausenaunsaninduiidin (Active Management)
I 21YNDINU Taimviun
s 9 9

Kan1IAuULazasiIndaunas 5 Yugiiu (Y%sal)

v
o

W nosu W GwHTTa W Peer avg

Y
40.00% HANNTIINBINUITIU
51.59% wg Isva Auslsn (Baus 13 .a. 2559
30.00% ( )
17.78% N A R
20.00% 9 10% WY Yayuseans lsadngneg (Gaus 13 a.a. 2559)
AlYdn : 1) dvlinanauunusmaaIanannsnduiasemelng
10.00% 2.69%
I 2.18% 0.46%  (SET TRI) 50% 2) nanauknusnansvesiviiusinssguiaes
0.00% — - - - &
’ 0 6% | . . 1 - 3 ¥ Ya9au1ANAaNnns1a1suiilng 20% 3) NanauwnusIy
e 0 - 9 a v o & Aa o o
-10.00% 3.71% H41% g 539 579% avdvessviinsansutimatenyu Mark-to-Market fiflSusiu
20.00% -11.00% A% aos mmnideevesoanasanseglusedu BBB Fuld a1y 13 ¥
- 9 & o & o
20,0050 19.67% YasaUIANRAIAnTIENIUillve 20% 4) dasimenidetudin
V.UV N v ! > = s <
Usedh 1 U aedulleendy 5 S1uum wieves 3 suaswidyd
2563 2564 2565 2566 2567 L L .
w10 Wigy liln BBL KBANK SCB 1dwinand 10% il
o a y o A WiBug UTUNANIALTILIUYEINaI Y
Naﬂ']ﬁﬂ']LUU\i'IUEJE]u%a\TLL‘U‘U‘Uﬂ‘Wi;Iﬂ (%sial")
4 = a1 o
YTD 3 ey 6 Loy 19 ALY
oMY -14.66 -15.88 -17.60 -24.46 - msawulunaausuldlynisiingu
iy in -6.71 -7.50 -4.56 -3.31 - wanmsaliunulusfnvesnemusin Tladuds
Anadslunguiiediu -6.76 -8.58 -5.65 -5.70 Budufimansiitunuluowng
ﬂ?ﬁﬂﬁﬂﬁd?ﬂﬂ@ﬂwu 17.07 16.17 15.17 15.13
ANURUEIUAYTTR 803 7.61 6.93 6.26 mahusesuyase: lesun1siusesnnn CAC
39" 59 109 Saursass INDUAUNBIYU Momingstar
N -18.55 -5.26 N/A -4.78 wilsdaduuatuLiiy
Yot -2.95 1.10 N/A 1.73
. . Ok 51 0])
Anadslunguiiediu -6.09 0.31 N/A N/A "Haauanusofnwiaiosdle At
~ Uimsaudsaiuanmages =
AMURUNIUNBINY 1589 19.27 N/A 16.89

Iluntisdetanuatiuiy”
ANUNURNIUATRTIN  5.90 8.35 N/A 7.29 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/

TLFLEX

ms%a%ﬂwamu N15YYAUNUILAMNY RHGIGAGRE

fwhnsde : s Twihmsveau - niuiinsg Maximum Drawdown -50.75%
AT : 8.30 U. - 15.30 u. 12871719 : 8.30 W. - 15.30 u. Recovering Period 2911 1u
mstensausndust : 1,000 um nsveAudush : 1,000 U NTNAIUNYUIYUNNTAIU 0.84 1
MstoassdalUtum - 1,000 U™ JONALNADTUAN 100 1tine

SEELIAINITSURUAIVILAY : T+3

VB YaAUuveIn1sdste/ 1efu uavsenmndetumdieiu lWunsuuananiidinualily
1A59N13

.

A1sssutHENNBaNNUIINNBYUTIU (% fatuad NAV)

RGPS geanlaliiu Wiuasa
A159MAS 3.2100 2.1400
A lgane 3.8520 2.2870

vianewe) 1) Arsssuiflsamseanldiiedinanldsiundyanin mdssinane viensdulaud
2) eldeswiBeniuase Wudeyavesseusseviada Juil 1 aa. 66 - 30 n.y. 67
3) ansagArsssudenfiieniiuannesurudeunds 3 U lundidetrudiudeyanaausiuldi www.talisam.co.th

4) Uidnenaiasauasuulasisssuieniisenifussaiielvaenndesiunagnsvsealdnalunsusmsinng

ArsssulisunBeninuaIngtieniog (% vasyarPavie)

GRGREHIRIEY gegnlaiiu Wiuase
N13U18 3.00 1.00
nssueenu 3.00 Al
miﬁumﬁawmaamwﬁﬁ 3.00 1.00 ﬂqiﬁﬂﬁiﬁﬂqia\‘iﬂ‘lﬂ'uﬂﬁlﬂ
9 9
nsdudsumbeamueen  3.00 leD ANFINRNTSU
9
. . .

msleuniae 100 UW/1,000 vty 100 UIW/1,000 e sector % NAV
e (1) assandoufiGenfunngdieldnumByaduiu mdgshaame vien1ddulaud Tneuitn o
T (d) D e e R AR walulad 1531
Jan1senaseniiuasssulisnangamulaenss (2) Asssuieunsue/msiudefiuv/msduisuniie
amuenaizenifiuangiemeamuusaznguludnsiiliviiiu lneuddniansezudeneazionuas uInig 14.79
waninasilinsusely (3)* Asssuileunislewniag 100 UIW/1,000 Mdgayu Jus 500 U s 13.49
[ [l o/ ¢a o % ¢a A [V - -
ﬁﬂﬁ?uﬂigLﬂﬂVﬁWElﬁuma\'W!u NINYFUNBINU 5 auauLIn §35ANITNU 12.29

breakdown % NAV  holding BNAV - gfmrsuminduazneadis 12.27
Viuandey 78.60 UTEN wanud dulns wesia 91in (W) 7.52
Rurnsuag 21.80 5WIASATINN 1A (A1UW) 7.27
Aunsnddunsanilaudu -0.40 UM lo-na AasUalstu 41ia (Wmww)  6.52

U unSanmun 31ie (Urivw) 5.58

suIMSNaNsing in (Un1vw) 5.02



TLFLEX

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



