TALIS

ASSET MANAGEMENT

T

UIdvmannIngdnn1snasyu naa 37in

SRi

novnusIULRANUEIEU

SRl Fund

UTELNNNBIUTIY / NNNBINUTIY

+ NOWUTIATIANTYY / NOMUTINOANNGIEU (SR Fund) / nesnusmiisiuleuelalyiinisamuly

B v a 9 . a - B ) '
nawusmauneld uad. Weaiu (Cross Investing Fund) / nesyuiiasuluuiinnudssislulagisssna
- nasusulneiitennudidunuufivey (Thailand ESG Extra Fund:ThailESGX)

« Ngu Equity Large Cap

uleuIBLAZNAENSNITaNY

- apuluvdelidauvesuitmaanzideulunanavdnninduisussmdlne was/viamann
vdnm3ngiu 1o lo (“Ustmannsidoun”) Aldunisimdenainamavdnninduraszinalng
Iilnsilanwiusnuduanden (Environment) w3esuaudsdu (Environmental, Social and
Governance: ESG) w3avuvasuisnasmetiusiiilsssuniuia (Governance)seazidenusing
ANUNTOUNSAMU (Investment Universe)) Tnedl net exposure Tumsndauiiaamussnailag
wasluseuTnTlidesnin 80% ves NAV (eaziBenuiiniduludeyadu q wih 6) Ruamu
duimdensmuazinnsanamulunemuda MEGA 10 Fufunswuilegneldnisuims
Famsvesusendanis TnswdeluseultyTlsiiu 20% ves NAV

. amumwé’ﬂmmﬁﬁmiﬁﬂLﬁaWé’ﬂw%“‘wéLLasnﬁﬁmﬁmmsﬁﬁmum (Rules based Approach)
Tnenjoniilinausznaumsiedoulmgenideidinlussesemn

o Y [ %

HaNIIANTUULaTATEYIndaunas 5 YU (%sat)

1Y

galsifivoya

Han1sAtuudaunawuulnuyn (Y%ratl®)

YTD 3 oy 6 o 1
NOINU 10.10 -1.38 N/A N/A
fuildin 16.30 3.15 N/A N/A
Aadelunguifedtu 22.14 1.52 N/A N/A
ANNEUNIUNDI  15.83 17.10 N/A N/A
anudunudalitin 1357 14.54 N/A N/A
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NOINU N/A N/A N/A 10.10
Tild T N/A N/A N/A 16.30
Anadelunguideaty  N/A N/A N/A N/A
AUNUHIUNDIYU N/A N/A N/A 15.83
anufuudalitin  N/A N/A N/A 13.57
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amulidilaneunisasmu nesuuszna NAV veadufl T Tudufl T+1 (Ussanas 13.00 w) T = Juvhnisdenevesnamu
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GRGPRHIIEH] geaaliiiu WAivase
M3IANTT 1.6050 1.6050
AN ULYILLARIILYIEUIEAINULVBINDMNUTIM (trailer fee) : &
FAldiY 2.9425 1.7334
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Vuaniisy 81.84 naauila MEGA 10 (vilnavasyan) 16.81
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whpawuilildannztoulusaian 16.81 USEW il eead S1in (v 5.71
WURNNEUIANT 1.9 US™W Wunsa Swa rosUawstu Sdn Wvnvy)  5.68
SUIANTNTANN 1A (WvITL) 5.61

USEm laued duwesiuduwua 31dn Gvnvw)  5.54
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7.53
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Sharpe Ratio §h51duszwinsnansuLudUfiuvesnamusmToufisufummdssannsamy Tnefuanuamese s HanouLuYe sNe Y uF
fusarmaneuwnuiiusaaneudes (rsk-free rate) iWSsuLiBURUANTEAULINATEIU (standard deviation) ¥BaNBNLTI A Sharpe Ratio dgvioufisdng
wamouuwrLTinewurAsldsuiLTuiosnmefumAssinesusauiuun nonesusimiifien Sharpe Ratio ganasdunasmuiifivssansnmlumsuins
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Alpha HameuLnuALALTeINeuT o IsuTlaufufTiTa (benchmark) Tngen Alpha figa mnefa ﬂamummma%ﬁmamauLmuiﬁqqﬂdﬁmﬁ%i’m %
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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
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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
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(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
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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



