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NOONUSIVWDANWEVEU

USSlNNBInUsIU / NHUNBYUTIM

+ NBINUTIIATIANTVU / NOIMNUTIHBANEIEY (SRI Fund) / nesyusmntuleuedalviinsasuly
newuTmduNeld uad. e (Cross Investing Fund) / nesuiiasyuuuuiinnuideailunazsiassme
- newuslnefieanudBuluuiivey (Thailand ESG Extra Fund:ThaiESGX)

- Ngu Equity Large Cap

UlBUNBLAZNALNSNITAINU

- amulurSeillideuvesuisnaamzifoulunaavdnnindwisUssmalng wag/vionain
vénvsweidu e lo (“Usmannezifoun”) fildFunsdndenannanavdnninduisUsemelne
Pirmulasausudandsy (Environment) niasuaudaiu (Environmental, Social and
Governance: ESG) w3avuvaauismannsiouniifisssuniuna (Govemance)siwazidensnng
AUNTBUMIAIU (Investment Universe)) Ined net exposure Tunindaufiamusianarilag
watluseudadlitosnin 80% ves NAV (seasideaifisniuluieyadu 4 wi 4) Juamu
duiwmdenamuaziinnsanamulunemuda MEGA 10 Fudunswmuiegnelsnisuims
Fansvesusenians TnswdeluseultyTliiu 20% ves NAV

. amumwﬁ”ﬂmm%miﬁ’mLﬁaﬂ*wé“ﬂw%’wéLLaxmiU%mﬁmmsﬁﬁmum (Rules based Approach)
Tnesjavilinausznaumsiedoulmgentiuidluszezen

o

HanIsALluuLasAvlYindaunas 5 Ui (%sat)
galyifivoya

Hansanliuudouvawuulnuya (Yesal*)

YTD 3 Lfou 6 LhDU 1y
QN 11.64 N/A N/A N/A
ol To 12.75 N/A N/A N/A
Aadglunguideaty 20.11 N/A N/A N/A
ANURUEIUNEY 1303 N/A N/A N/A
muduRus T 11.61 N/A N/A N/A

3 Y* 5 Yx 10 U* Fousidnsr
NBINU N/A N/A N/A 11.64
ol To N/A N/A N/A 12.75
Aadglunguidenty  N/A N/A N/A N/A
ANURUHIUNDIVU N/A N/A N/A 13.03
s /A N/A N/A 11.41

nilsFedyiudiuasudoyadifny Factsheet
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fuliNanauwnusI SETESG (SETESG TRI) dndu
80% way sl S&P 500 Total Return USusigsnsn
waniasuiiemuwinaneuwnuduanatuum a
JUNAUIUNARULNY dRdIu 20%
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”
N13FanUILALYY N13VILAUNUILAYUY
Fuvimsde - NNIWINIS Twimsvieau : yniuims
nains : 8.30 U. - 15.30 u. 1awing £ 8.30 U. - 15.30 w.
nsgenfausndust : 1,000 v msweAudush : Litmua
nsdendedaludush : 1 vm gonAuvEatus : laif g
JELIAINNTTURUAINIEAY : T+3

wnewig nsduasunheamuiteluddembeawuiioluduamulmidud 2569 1Wudul Thdudeunbeamuid
wihwasmuyladuamulniiudd 2569 (T) wihtu MsilfamuasAnwideulansamulunewusiulvefieanudiduazgiions
amulidlaneunsamu

AsIuHENIFENAUAINNDWUIIN (% AUVDY NAV) dosmidesisiuazdmansny

sioffasnu lesanasvilinansuunuainnisasuanas fafu dasmumsnsnasunnefitoudaduloasmu
ASTIUL ey geaaliiiu WAiuase
MIINT 1.6050 1.6050
AN ULILLARIILYIEUIEAINULVBINDIMNUTIM (trailer fee) : &
swenlding 2.9425 1.7334
e 1) Asssudewviealisnedananldsumiyaruin mdgsiaene wiemsdulaud 2 AlisesudBeniveis filisu
Aldwdu 3) Usimeiinsanudsuasisssuieniifoniuatafieliaenndesiunagniviealisslunisuimsinms 4) nesyu

fnsasulumbeasureanesusiudunelinsuimsinnmsvesuidvdanisdieniu (newuuaten) vsendaniszhifa

sssuniloumsianistdeutunemutaisns Wsagtayanemuuassanasssudounisiansvesnasyulaioniaiius
AsssudeuiiFeniiuangtienas (% vasyar@aus) fawmuazgnisenivasssuiloy
foluiilnensamnasadlevinsnenisdeviens eduasuriigaany

ASTTILEY geanlalifu Wiuase

M3y 1.00 gnLiu

nssuaeriy 1.00 gnLiu
nsdudeuniigayud 1.00 gnLiu

nsdudsunbeamueen 1.0 gnLiu

ASLaUNUIY laid laid

wnew (1) dsssudenfidonfvaniddeldsmandyaduiy migsinems viemddulauds Tnevisnianisennideniiursssuienang
awmulagnss (2) Asssudeunsve/msiuiefwmsdudsumisasuoaienivnngfemisamuusasndumiousasselusnsillivhiu
TnguadndnnsazudsssaziBeauazudninasilivsusely (3 Asssusumsdudoumisasmulunesy Thaitsex aeldnsdamsues
e Suiiasssuiogenlsiiiu 1.50%/4ush 200 vIn wasSeniudutuan TneSeniuass 200 vdesens @) nsdinasuaslumie
avuenesusBumelimsuImsinnstesusEndansieaty (nesyulaema) Widndamsezlifedsssudeunsnemieasuay
Asssuieumssutorumieasui Woutunamulanems suiilnsd finesuaemeorsasulumheasmuresnemusuln 4 vswien

dannsdnnaauds VsEmdansagluFanfuansssudeudsnanadaudeauiu

dadiulszinnninddunamu  niwdduiiamu 5 duduusn
breakdown % NAV holding % NAV

£

uansley 83.44 nesuln MEGA 10 (yilnazauyaai) 12.36
‘Mu‘aaaqnuﬁlﬂlﬁﬁmmmﬁau‘lummwﬁﬂﬁwé 12.36 USE Gunsanain 3100 (U9nil) 6.22
WUHINEUIANS 3.92 US¥ Mesausazsabiiinguvm 9100 (Winsw)  5.78
SUIATVIVISINEEUTIR 910 (WATL) 5.76

& o W

VST TN 998d 910 (UIw) 5.65

RHEIGAGRE
Maximum Drawdown
Recovering Period
BRTIEUMLUIIUNITAY
Sharpe Ratio

Alpha

Beta

n13dnasINsasulungy
QNENNTIU

sector

U3NI3

PERRIAREIS!
DRIMIUNSNE LAz AoE319
wAlulad

NINLINT

-1.90%
N/A
0.27
N/A

N/A

N/A

% NAV

35.25
28.08
8.55

5.19

4.34
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Maximum Drawdown tasiiusanayugsaavasnasyusailuszezn 5 Younds (Miedusdndnamunsdiidiliag 5 ¥) Taginansedu NAV dewieil
gagalaufiegamanlurisi NAV devssususianas A1 Maximum Drawdown Wudeyafitaslimsufisnnuidesdienssznanuanmsamulunesmusiy
Recovering Period svewiaansitusta iowdudeyalifamunsuisssesnanduinisnamugsgauissesnaiifunduanfidumuduiulissesnauustie
FX Hedging WesldudvesmsanpuluanaliuseUssmediinstosfuanudesnindnsuaniasy

Snsrdumyuisunisasy enuivesnisteneninnindlunesanasulurinailadiniamil Tnsfunaanyadfidiniisswiimaruewadinisde
winnindfunasuvesarnsnendnnindvesnesusiluseuszezian 13 msseyad NAV aanesusaiedsluseusseznanienty nesusauiden
portfolio tumover g Ustismstomendnninduosaimasfinnmanomunasyhliidunumsterevdnningiigs Tafesfinnsanuisudisutunanssuiium
vosnesusieUszifiumudurvesnstomendnningdanan

Sharpe Ratio §n91duszvinsransuLu@LitvesneamusmToufsufuadss9nnsamu TnofumnHaR eI nTIHARB UL INDIYUT
fudasmaneuunuiiusAneudes (iskfree rate) tWisuiBuAUALTEULINMIEIY (standard deviation) ¥BaN@sNUTI A Sharpe Ratio agvioufisdng
nanouLMLinesyumAsldFURsTuRonetuAudssiinesus Ui Tnsnesyusaiiian Sharpe Ratio gantrasbunemuiiivssavsamlumsuivms
Jamsamuiiang iesnnldFunansuunuduiiuiiginineldsziuanuds ity

o
o

Alpha HameuuvuduiuresnesusidionSsuiieuiudalitta (benchmark) Tagdn Alpha fige vanefia nesuannsaaimansuwnldgenindiiin g
Wunaanuszdniamuesiinnisnesulumsdnienviemdsmadiamulundnningliegamngau

Beta sefuaziirvnensidsuutasasdnsmansuunuvemdnmindlunainmsamu lasw3ouifisuiudasnmswasuutasainatn

Beta toundn 1 uansimdnnindlunefnmsamuiimaivdsuuiamwessnisaneuunuiesninnmiuasuulaweisnianouunuvengumdnvindvesmain
Beta 3N 1 uansimdnvinglunednmsamuiimsidsuiiawessasmaneuunusinniinmsiudsuilasmessnsmane uunuvesngumannindvoman
Tracking Error Snsmmansuunuesnamuivszavinmlunsdouuuudsiisn Tnsmn tracking error i mnefanemusuivssansamlunsasuanouiny
TlnéiFssiudvildin nesusmiiiien tracking error g9 aziiSarmanauwnilnsindevneandsitauniu

Yield to Maturity Sasmansuunuainnisamuluanasuilasfoauasuimuneny Jssuamnaendeiar|fsuluewannaenorgamasuasiiuduiior iy
fu thanAnanduyadtiagiu Tagldnsnrmanauunuresnasusunsiasvi suimanatadssaniminues Yield to Maturity vaansansviiusagsail
nesnuiinisasy uaziilesan Yield to Maturity fuhesnmsgrundudofidudned SsamnsahlUlfivisuiioushsmansuunussarhenesyusmmaasuiid
dlsurefionsasnnansuiiauasunmunoguariidnvasnsamuiilndifestuld

USHYIMANTSNEdNN13NadvL Ndd 31fin
Inséwi: 02 015 0222 www.talisam.co.th
1av?l 89 YU 10 o9 1001-1002 81A15 AlA Capital Center AUUTYANLEN UYAULAY LUARULAT ATV 10400
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ulgu1enNITaInUNILALN

PO UITSENF ANV UNLASIUDNNUAITNEE U

o 2 v 2 = Ao = = o v & A L o a o P & o o o a a da &
Weazroulitiutsnsamuiidldedadedmanudidu wasiaiuamuluiuvesuidnaamasdeun Auanudfguazdniussiandenuddulussezen
(Sustainability) InanesuazasmulunsedliguwiuvesuidnaanzdeulunanandnninduisUszndlng uaz/vienanndnningidu 1o le Aldsunsdndonainnain

o ¥ & A oy oA v . Ny & & . . N a o ~
nannsnduiaszmalneifianulaanuiudsndon (Envionment) wieduaudsdu (Environmental, Social and Governance: ESG) #3aviuvasuisnannzideu
Aa a a . = o ea A o ' a o a1y '
7flsssunAvna (Governance) (MeazidanUsngnunsaunsawmu (Investment Universe)) Tnefl net exposure lunswdauiiasmuiinanlnawdsluseutlvaillddesnda
Sovay 80 vosyarmMIndAugVSUeIneyu

E] v & A

A o & YA a0 v o a Ao = = o v X ' v a a A oA a < = A o
Werduusslundeulidfonssudigaiunsaunuiadafedadosiu ESG wntu dwalifaszuuinaiidduseossuuasegilvne wandunalnnilsivieaiuayy
vignmaeameidou uarUssmalveliussadmunensiannfdadu (Sustainable Development Goals : SDGs) 98383An15anUsey ¥R

n30UN1389YU (Investment Universe)

nosuazitiuamuluuildsunisussfiunansdiiunudumussiu (ESG Rating Inamandnninduvisuszimelne Tusydu AA Tuld siderfuresuidnaanadeouiisl
55511718 (Governance) Taefl net exposure TunsndauiiamudinanlasieasluseuliinTlidosnindosas 80 vewyarmindaugmsvainasu
ey fuvesuisnannzdeuiifisssniug (Govenance) Fosfinaanidsi
1. ldfumsussifiunsiduguaianisusgnanneideu (Corporate Governance Report of Thai Listed Companies: CGR) 91naunauduaiuan1funssunisuigmlneg
faust 90 zuuuTulUvFaifioui
2. fimadameotimansuazusnludessd warmeuaTwALTThmMsUisinutmanevieunuinudesnswesmanavdnninguisssmealne Sedalidmiunmadaime
Joyadsnanilaganiy
(1) msﬁvﬂmmmazLLNu@ﬁﬁaﬁLﬁ'aaﬁﬁ’aaﬁumstﬁm&aﬁhmaaﬁaﬂﬁ (corporate value up plan)
(2) msiidhvneuazusumsenssfunsiiueuludedadomils fudl Tnefosfatmnedosiiumslmdulunuwunsenssduiingliduasamelu 2 i
uwiiuidamerthvinsuasuunsenszi
(2.1) wnusdumsiidaeuiiedhiunsussifiuvangussiiumansdiiunusuanudsdunumnpsgumnamuiiussnianisasmusesnaauiiue
(2.2) WhmneuazunusidumsifieanysinanisudesiinedounszanvesUseimelng
(3) fmsifiadszavsnmsdeansiugasu muiinaemdnninduissumalnefmun

NaNSN1TAINY
Tudhuvosmsasuluiuvesunannsfoulunaandnninduialsanelng waz/mionaandnnindidy 1o lo (“USevaavzdoun”) ldfumsdnidenainnain

o [T oA oy A P . o v U A . . G o s
nannindunaszmelneniianulaaauiudaindeu (Environment) W3aauaudsdu (Environmental, Social and Governance: ESG) tu naavuagldnagnsnis
AWUKUU Positive Screening tngazAndenndnyningfilasunsussdiunanisafiuauiuanudidu (ESG Rating) anmarenanninduiaszmealnadfianulaneu
fu ESG lussaudaus AA Tuld (Jundninasi (Rule-based Investment Strategy) Fadunisivuavdninast eula sufadunsunmsfnidenndnvindifiornasmul’
a9t

waninauatlunsAndanuanning

nawuazlin1susmsuuy Rule-based Approach FavzinumnailunmsdndanainudnnindiangiilasunisUssdunanisaiuanuiuaiudsdu (ESG Rating) 31N
o o ¢ ) £

naravannsnduiassimealne Tusedu AA TulU o vazaau

ASZUIUNITIATIZAUAZAALEDNRANNSNE

) i v A o o sal vo a o a P o .

Junaud 1: Andenuannindalasunisusadunanisaiiuauauanudsdy (ESG Rating)

Junaudl 2: Andenudnnsndflasunisuseliunanisaiunumuaudsdy (ESG Rating) a1nnataundnnsndursuseimnalneinfinnulaaauaiu ESG lussaudaud AA
FulUW (59089 AA 1az AAA)

& a v v ocdo A Yy ' a ao Y v w6 v ™ & v v v P
Jumaudl 3: nannsndidnidendedianinadosgs lnefiasanain Free Float vesuiuntu 9 uwazndnningtudedifinisteiulaedioiuselvaifieuselevilunis
Usznougsivedraludase lnadulunamdninasiuasaaefidaveafdnnmsnemu

e L oo«

Sumoudl 4: dadenvdnvindfifyarmdnvindnsanain (Market Capitalization) gagndiuiu 20 - 25 udnming lavazRinsanamulundnninsiidyadudoning
AsIAMEIR (Market Capitalization) gagna sy 1 - 12 vdnviwdusnludadiunisamuilndifeatu safulssnuiosas 70 vesyadmingduavsvesnosy vai lu
anunsalund nemuagdiiadndiunisasulusdasmngaamnssu (sector) liliiuninfesas 30 vesyarmSnddugrsveanaau
nowuIsThnsinsanUSuTedondnning uaz/vide USudndiumsasuetneiosTay 2

il Tunsdifivsemdansinsanudauiuimdninasinsiasandadenvdnning aruilunsusuagauesdadnnimiinnisamu (Rebalance) uagnsuiusede
vdnm3ngirmualiheiulsifissme was/miolivanzauiuanumssimsamu a varlaud sudaisniansersiiansandadeniuresudmannsdouiifsssni
U1a (Governance) fislgaiandinuimuaduifumdndunidunssuunsiensiuasdndenndnning visninnmsveanuivsiawyiulsmdninasts fnanidula

< o oy ' Y s a oo "o @ s ~ o A v < A A 5 vy ' & o W
LﬂulﬂluaﬂwmzwluﬁaamwaﬂmfusmL@wmwummmmmqﬂ‘ssamLLasﬂiaum‘samumamiamwLﬂmmaqmemmauimeaaﬂiﬂwwawawm&JawguLUumﬂiy,
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ulsuemsasuiiay

ns8reBedvidsaiiaonadosiuanudedu

(1) fiinansuunusan SETESG (SETESG TR) Sadudviiidavilnnaandnninduisuszmelne agviounisindoulmaaivesngumdnnindvesuismaangiouiidnisuiiu
gehvegadiBudaivunyarmdnnindnusiainain (Market Capitalization) wazanmadessiumunasiviiivua Tnglaildsiasioundimindludvi ludndiuosas 80

o

Aasnuaunsadne1isnisdnvinaiinanaunnusan SETESG (SETESG TRI) (Index Methodology) 14 www.set.or.th/th/market/index/setesg/profile

YU bl
> '
Ao DA

il U3tmdnnsasilAsundasiviliinvesnemunudnduiidnrilaenanndnninguisamealne Wenanndnninduwisssmalvedinsdavideil TRI ihdndqudte

o v ' ' o uoe 8w ° o & oA A g v o ool o v o
ndnningsetosvetunaznannsng (free float) unarathmiinlunisiuiaduil (vl free float TRI) Wislilulunundninasiniaaznssunisifuaainnuussniaiaug
(2) il S&P500 Total Return USushednsuaniUdeuiiodnunansuwnuduanaduum a Julidmuamaneuwnu Tudadifovaz 20
nawuldeuil S&P500 Total Return ludnduiovaz 20 Wuduniwwesiultinveinonu uifeiddinanldiinnufedesiuanuddu Wewnnewmudinsamulunemuds
MEGA 10 Fudunawuiiegaeldmsusmsdanisvesuiendnns ludndiulnewdelusouldadliniu Sevaz 20 vesyadmSwdduanivesneu wariuidiinaraduduiytn
YeaNdeuUln MEGA 10A

dadnfindrunisasu

newuarlianulundnvingiiietestugsiounsssaniifadevuusssuion aiaussmd Aasssududaow viodenlnesi meldgaeiivesiinnmsnesyu 1wy
- InSeshuLeanesadvTaveTuLN

- 913U

- 917569AT 1Y

« doaun

- Myt

P
& v

il azdadanninaeidndiusegldangsiaiinanuinndy 15% veesaldsan

anudssiiiertasiunisasuvasnamu

- nesyuitiunsyulundnninduesussnildsumsUssdiunamsdiunuduemdidu (ESG Rating) 910 SET lusedustaus AA Ful Fsdaynenlaifinisusuugdlmdutaqould
stuilefimgnisalifientu £SG snssnufuuiEnduludeay

- nesyuiiuluesjaiiuasulusiuvesuismaansidous Aumuddyuasdiussiafiiammuddulussoren (Sustainability) Feenafimmndssainnsnszndalunindaui
Aeafuarusstu ussmsliaansadovievendmindusildlunamietinaiimnyaufedeuluiuanudBuiinesmuimun venani newmuiimshiindadiunis
awuveasagvnagmamngsy (sector) Tlsiiiuniriesay 30 vosyarmindaugvsvesnasu dufu nesyuenafimsamunszandlumnageamnssulagnanunssmildy
unvnld

- amasyuiinesmuitamuiunifesas 80 vesadmingaugvsuesnemuazliBdndenanuIEnilldsunsussifiuanisdiunuiuemudidu (ESG Rating) 90 SET 4
fanalaniudiu £5G Tussdudaus AA Tuluiifiyadmdnnindasanain (Market Capitalization) geamuasdianmadosgaiies 20 - 25 vdnving laefinsdriadadiunis
AN UYDIUARLILINGAENNTTU (sector) swtnasisy 1 fussndanisiasaniivun Tnglailimsinsgviyan (Valuation) uazfirvnnisiadeulvivessamanning saifu
faamudamssunsuuazsoniunudewesisnist Tnsluvsaniumsaliansuwuresnasyuenatiosnimiesnninsamuuuuieeiyan wazmsRasanicnnis
wdoulmvossendld uenainil ns7ineamuiin1suImsLUL Rules based Approach Iﬂaﬁmaﬂfuam@awaaﬁmﬁuuﬁmﬁﬂmiamu (Rebalance) safaUsusiedendnnindms
amuettioslaz 2 afs SemnRamgnisaiiinansenutumamdnmindinemudnamulutassrernaneunsuiudadius warnedendnvsnddnan nemuordiiuns
Lidlumuauenavisesiamuunnguiideanslinesmuuinsdansuuy active management fiUsu Portfolio nesuag115Iai3)
-Tuduvesmsamplundnninduesuiiniilésunsussdiunanisdfiunuduaugdu (ESG Rating) 910 SET nesyuazitiuaniznisamulunguasiansifyadmanning
musIemaIn (Market Capitalization) g4 1l 20 - 25 wdnviig Inefinsdindnaiunisamureausagnngnamnssy (sector) Sdluunsanunisaianouunuiildannis
amulunsasnguiienatosnimansuunuvesnisasulussasiiyarmunanaatosnd way/vieildlddndon wu anansiifyadmdnvindnusmaainruianatiuas
ynadnenvazlinaneuunuannninsiansidyadmdnvingausmnain (Market Capitalization) galst

- myasuluiuresnguuitniidanulansuiiu £SG oniianmadoshniviuresismialy fadu mnfemuiundlunaevieingamassugie nesyuendliannsate
vieneuldlusawdslunafivanzay Ssonadmansenusisanwadesuasnanisstiunuresneuld

- nesuoniinsthiiuluamulusmsussina Tasnssyuaglivimstostuanudssiushsuanivisuiunsissame dafu nesuisenafinnudsmnsnsuanivdounn
nsfinesuihduumluamu FeilifamuentazmaunielisuilsandnsuanuasunielfFuiufuiniiiuamuisuusnld

uuamedniiunis wazamsmsasunuwansznulunsdinisasuldilulumuulevenisasu

- neauldnagnsnisammuLUY Screening Wumdninausi (Rule-based Investment Strategy) uAmnuITmdnnisiansanudauiiuimdninasimsinsandadondnmingiitmun
Tihslsiiime waz/vielimnzauiuanunisainisasu o vuelaudr Vdndansanuivsiiasuiulsmannasia fnanilnedullusnuaslidesnimdninast
Wadirnuausidinsingusrasduasnssumsamuiiienisamuiisidestuauddu nefiousslovive sffevusanuuddy

- Usndamsavhnisiamunamsuszifiunanisiuiueudiuaudsiu (ESG Rating) 990 SET egsaihiawe uazfinnsanuiunedevdnmiwdiielmiulunumdninasing
Andenuanyningauuleuiensamu



