ASSET MANAGEMENT

¥ TALIS

USENUANNSNEINNIINamuU Maa 311n

naeNulan1ag SMALL CAP viunu

o %

nilsdavviudiuajulayadifAsy Factsheet

v

Joua a1 Jufl 28 n.w. 2568

Y

FYUANDNI599Y

USELANNBIYUII / NFUNBINUTI

.« NBIUTIUATIANTNU

. ﬂamui’;mﬁamiaau (Super Savings Fund: SSF)

+  Ngu Equity Small - Mid Cap

UHUIUAZNAYNTNITAYY

. anplupnansyuresiitmuunadn faamzideulunaavdnninduwisussmalne

wagvsanasyulusaananning 18u 1o lo fidedefiugiud wazdiuualiuns
WIyAulannegsia

o sdanddlvinausznaunsgeninaviidda (Active Management)
o

nan1sAduuLazastidindaunas 5 Yufnu (%sat)

W ooy W SwlYin [ Peer avg
0.00%

-5.00% I I I I
-6.68%
- 0
1000% 910%
' -10.71%
-15.00% -13.32%
-20.00% -17.35%
-20.79%
5 00% -21.65%
2565 2566 2567

N A v °

ngwin: TNSUAUNBYL KaN1SAEULNBYULAzAYITInIzuanIR L TuNIanz deuds

AulUu Hszeznailite 1T 9lullen Peer avg Tussuziiaidinam

HaNIAHuUdaunauUUN YA el

YTD 3 fou 6 oy 19!
naamu -16.64 -17.46 -17.06 -24.91
ST T -16.03 -19.01 -20.84 -31.47
Aadglunguifioddu -15.02 -16.81 -14.36 -22.39
ANURUEIUNBMY  20.61 18.57 16.99 16.22
aufurouieiiie  18.42 16.56 15.83 15.27

33 59 109 Faupdasa
QLS N/A N/A N/A -21.84
St T N/A N/A N/A 2398
Anadelungueniu  N/A N/A N/A N/A
AU UNIUNBINY N/A N/A N/A 16.46
ARSI N/A N/A N/A 15.03

TLSMALLEQ-SSF

STAUAULAYS

ad1]2]3]4a SHY 8 g
Aege

awplusnasnuiundnlaeiade
TuseuUliitosndn 80% w1 NAV

v

%aganamu’im

Tuaanzideunamu 9 n.8. 2565
FuSudu class 9 n.4. 2565
uleurgnsaneRutiuna Taidne
918NBIMNU Laifmun
HIAN1INDINUTI

1Y I5ena Fuelsayl (Faus 9 n.g. 2565)

W1y Wa WUAATNS (ASud 9 a.n. 2566)

v
A v

AYUYIA :

1) AYUNARDUWNUTIU SSET Index (sSET TRI) 50%
2) frtinanaulnusaaInranninddy o le (mai
TRI) 50%
Lﬁam%smLﬁa‘uﬁumaa’mﬁ’%ﬁumumaqﬂamu

o =~
ALADU
- msawulunaausuldlynisiingu

o a = av v & o
J Naﬂ'ﬁ@’]Luuﬂquiuammsﬂaﬁﬂ@ﬂwuiall lIVLWLiJuﬁQ

gudunananisaiunuluauiag

nsnsINsRAILYATH: WAsuN13TuTesaIn CAC

ADUAUNBIYIU Morningstar

il yualuAy

"HauanunIafneLATesle

USYNSANUELIPUANINARD S
Iolumisdadviuatiudiy”
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/
http://www.talisam.co.th/

TLSMALLEQ-SSF

14
N5YBNUILAINY

Twihns@e : nTwins

N1VILAUNULAMNU
Twihmsveau - niuiinsg
1281917075 : 8.30 U. - 15.30 u. 128111175 : 8.30 U. - 15.30 u.
Mstemdausniusi - 1,000 v MsneRudus - ladfoun
msgendsdaludus - 1,000 um gennumantus - lilfvun
STUTIAINTSURUAIEAY : T+3

newn usEnianstafumd@euay/Msemddufsuniiamudnanneausmdy (eniuns
dudeudrainnawmusniienisosy) fdwaiuil 1 u.a. 2568 Wusiuly

.

A1sssutHENNBaNNUIINNBYUTIU (% fatuad NAV)

RGPS geanlaliiu Wiuasa
A159MAS 2.6750 2.1400
A lgane 3.9804 2.5863

vianewe) 1) Arsssuiflsamseanldiiedinanldsiundyanin mdssinane viensdulaud
2) eldeswiGeniiuase Wudeyavesseusseviadayd Juil 1 ne. 66 - 31 d.a. 67
3) ansagArsssudenfiieniiuannesurudeunds 3 U lundidetrudiudeyanaausiuldi www.talisam.co.th

4) Uidnenaiasauasuulasisssuieniisenifussaiielvaenndesiunagnsvsealdnalunsusmsinng

ArsssulisunBeninuaIngtieniog (% vasyarPavie)

GRGREHIRIEY gegnlaiiu Wiuase
N3 1.50 Sl

ns¥uderu 1.50 Sl

nMsduAsunigasmudi 1.50 i

msdudsumieamuesn  1.50* aleiv
nsleuniag [Etx 1aid

wanewn (1) Asssusileniisenivanddwelasunidyaniiin mBssinanz vienBdulaud lneuidvdaniseraiseniiv
Asssullonandamulaenss (2) asssuieunisvie/msiudefiv/nsdudisumbeamueraieniuiniieniisamuwstayngy
ludnsliviniu TneusendanisasudeneaziBonwasndninamlimsiudely (3)* Asssulliounisduiasumizsamulunesu SSF

maldnisdanisvesuar. dulirsssuilongeaalaiiu 1.50%/4us 200 U uazeniuduiuan laeSeniiuase 200 vmde

s
Fadouuszvmindduilacmu  wiwdAuilamu 5 Sudiuusn

breakdown % NAV holding % NAV
Vuanidey 86.55 USH 1duoauea fed d1in (uvw) 9.58
Rus1nsuIeIs 15.62 U ansand $1dn () 6.62
Auningduvoniaudy -2.18 UM 91.10.8. AougiieT 911N (WnIYw) 6.09

U3 1ou3eu axladud Bumesiuduuua S1dn (v g o7

UTEn ealetea Aansdodu MUsendlne) S Gy, 5 73

RHGIGAGRE
Maximum Drawdown
Recovering Period
NI UIIUN TR
Sharpe Ratio

Alpha

Beta

n133nasINTamUlungy
2AEINNTTH

sector
LNYATHALRNANNTINDINNT
wialulad
U3N1S
pdMNIININI LAz AOaT

AuA1gnaInnIsu

-46.61%
N/A

1.61 b
1.44
2.14

0.95

% NAV
32.87
18.96
1591

8.21
6.62



TLSMALLEQ-SSF

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



