¥ TALIS

ASSET MANAGEMENT

USEnuannInginn1snaamu niaa 311in

NaIUUANIad SMALL CAP vumu

ilsadviudiuazudoyadifey Factsheet

Toua a1 udt 29 w.a. 2569

U

yfinian1saau
TLSMALLEQ-SSF

UTELNNBIusIY / NNNBINUTIY

* NBWUTIATIANTNU / NOIUTINNEN150Y (SSF) / nesnuiasuuuulifining
LEe 99U TELNe

Ny Equity Small - Mid Cap

UlBUIBLALNALNSNITAINY

. awpuluanasyuvesuiimunadn feemzdevlunanamdnninduwisUssmelne
uazvdonsransyulunaandnnsng (Su 1o e Alitadeiugiui weeiwnliums
WIgiulaegsia

. danldlvinausznaunisindeulmgeninduilyin (Active Management)

¥
Qv Y [ =

nan1sAHuULasAviYIndounas 5 YUfnu (Yesat)

P
u==

W naanu B a3 M Peer avg

0.00%

-5.00%
-10.00% —6 68%

-9.45% -9.109
15.00% 0.71%
3.32%

-20.00% -17.35%
25.00% -20.79%

’ -21.65% -24.39%
-30.00% 24.67%
-35.00% -32.67%

2565 2566 2567 2568

v
)

vanew: DilEudunasu wemssidununomuuasiviis Taosuansiaus fuiiaans dounomu/fu

= & o

33y class quisduTufiu wazilosniisvezinalaiia 1 U Falaifidn Peer avg Tuszznadsnan

Han1sAtiuudaundwuulnuyn (Y%ratl®)

YTD 3 Lfiou 6 LADU il
noIU 17.50 -0.33 16.98 3.90
it n 6.73 281 7.88 021
Aedelunguieaty 1492 1.03 15.44 14.16
AufuEIuNEw 2185 21.77 20.54 17.73
iUt 15.66 17.07 14.51 14.06

3 P* 5 Y+ 10 U* Faussadar
NOINU -14.49 N/A N/A -16.30
it n 16.63 N/A N/A 1755
Aedelunduieaiy -10.56 N/A N/A N/A
mmﬁumuﬂawu 17.35 N/A N/A 17.05
Auuus YT 15.61 N/A N/A 15.20

SEAUAULEYS

Gi']12345n7 8 lag

Y

RGN
awplupsiansudundninende
Tuseutliitdosndn 80% ves NAV

¥

%yjanamui')u

Tuaameideunamu 9 n.4. 2565
SuBugu class 9 n.4. 2565
ulsvignsaneRuiuna laigne
918NDINY Laifvun

mstostumnundes FX laieiu (unhedged)

MISen AT ENAUNaNTTAL LY il

HIAN1INBINUTM
w1e Ssvma Auglsat (Raud 9 n.e. 2565)

w18 ITWUS 20940 (AL 25 8. 2568)

[
SN v

ATUYIA :

1) fvTiNanoULNUTIN SSET Index (sSET TRI) 50%
2) frlinanauunusunatnnanninddy e lo (mai
TRI) 50%

TgUse aarlunsend it in - ieSeuiisudy

wamﬁmmumummﬂamu

o =
ALABU
«  msawlunamuslildnisiinty

o a a A Y @ a
- wan1saiuanuluefnvenamusn dladuds
gududananisaiunulusuing

madnsausiadiumese: 1hsun1ssusesnin CAC

INFUSIUNBINU Morningstar

o X v &
NIHVYIUAUULAY

"WaauaansaAnwaTesile
USMTANULFLIAUANTNARDS

Tolumisdedviuatuifiy’
www.talisam.co.th



TLSMALLEQ-SSF

”
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
nsensdaludush : 1,000 vm gonAuvEatus : laif g
JELIAINNTTURUAINIEAY : T+3

mnewe UsEtnianisUasumd@euaz/miemdiduiouniieaud1ainneausiuauy
(eniunsdudieudiannesusiiionseew) fwaiud 1 we. 2568 Wuduly

AsIuHENIFENAUAINNDWUIIN (% AUVDY NAV) dosmidesisiuazdmansny

FodaYU LH8991N Y IVNARBULVIUINNITAIMUAAAT AL HasuAIsATIRaauYnasineudinaulaamu

g a I3 a
ASTTULTEY q&q&ﬂumu AU
MIINT 2.6750 2.1400

AN ULILLARIILYIEUIEAINULVBINDIMNUTIM (trailer fee) : &

swenlding 3.9804 2.7419
e 1) Asssudenviemlisnedsnanldsumiyaduin migsiaane viemddulaud 2) dldseswiidoniuats dudoya
vpssousTaza iy Tuil 1 n.o. 67 - 31 .. 68 3) mensagAsssIdsniSeniiunnnemunudounds 3 8 lunidetvududeya
nowusl www.talisam.co.th 4) Winenafinrsanasumasdsssudoufidoniuatuiteaonndostunagnsuiedlddslums
UEwsdans 5) vidmdanmsusuiiiudsssadosnenadounasmu Tasfinadaus il 100 69 Huduly

' a  da < vy ' =1 v = @ ~
ﬂ']ﬁiillLuﬂumﬁﬂﬂlﬂuﬂﬁlﬂaﬂa'ﬁuqEJ (% ﬂlaﬂgaﬂ’l“uamﬂ) Qaﬂnuﬂ%gﬂlﬁﬂﬂLﬂUﬂ']ﬁsﬁiJLulel

soluillnensimnafudiovinsonisdenenieduilasumiasamu

GRIERHISYE gaanlaiiu Wiuase
N3 1.50 gLy
mssuilefiu 1.50 gLy
mMsduasumiasuitn 1.50 LIy
msdudsumgamuoon  1.50 LI

ASLaUNUIY g Taidl

wunewn (1) AsssudlenfiFenivanddadeldsundyadiin migsiaans wienBdulaud neuidndanisens

a ey - Y ‘ - v & a T g s

Senfiuasssudennndamulaensa (2) Asssudennsue/nsiudeiy/msdulasunhsamuenaBoniivangie
whamuusaznguludnsnlininbu lneusenianisesudsnsavBeauagndninailimsuseld (3)* Asssandeunis
Fudsumisamulunesmu SSF melinisinnisvesuas.duliasssuiiengeanliiiu 1.509%/4u 200 UM uazidon
wiududuan naiSeniuass 200 vdesens

dadulssinnnindduiamu  niwdduiiamu 5 suduun
breakdown % NAV holding % NAV

£ aad e
)

WU 89.10 Us¥W duvdetie giidnd uwoud wiaes Siia (et 7,05
4 Y

WUHINGUIATS 14.71 V5™ Wasn auisy wesiad 1in (Wmw) 6.24

£
¢ o W

Funsnddunsoniidudu -3.82 US¥ \Suieauea flnd $1in W) 5.98

U3 7.48.8. Aeugies 31in (i) 5.33

ui¥n ugla n3U e (W) 5.05

RHEIGAGRE
Maximum Drawdown
Recovering Period
BRTIEUMLUIIUNITAY
Sharpe Ratio

Alpha

Beta

nﬁ%'ﬂa's'inﬁamu“lumju
JNEINNIIU

sector
LﬂUﬁiLLa%q&ﬁ]a’MﬂSiuaq‘VHi

UIns

walulad
NINLINT

DHIMSUNSNE WAL A DA

-57.59%
N/A
1.02 1
-0.94
2.14

0.95

% NAV
30.70

26.42

20.63
7.05
4.30



TLSMALLEQ-SSF

o o
ANBBUNY

Maximum Drawdown esifustauayugegavesnemusailuszezia 5 Ideunds (iedeurdarinomunsdlidilsiasy 5 9) TagTaainszdu NAV devihedi
ngeanluaufiegasaelurasi NAV deviseufusianas A1 Maximum Drawdown Wudeyaitaslimsuisnnudesiionaszvanuanmsamulunesmusu
Recovering Period svexiianmsiiuia Liiewdudeyalifasmunsuisszeznafudnsmugeaeaufsssernaifunduiniiduuisuiulisssznausile
FX Hedging WeflfudvesnsaspuluanaiiuieUssmeaiiinistosfunnudesnindnsuanideu

NTEMUMNWIBUNTAU mm?ﬁJadmiéﬁamwé’ﬂm%’wﬁuwa%mamu‘lw&wnm’imhmmmﬁq T,maﬁwmmmmﬂaﬂ'ﬁ*ﬁméﬂmfﬁszwwaﬂmadgammﬁa
vdnmndfunasuvestarnsvendninduesnewusnlusouszezaa 1 9 msouad NAV veanesusmiedsluseuszesanieniu nesusiide
portfolio turnover g Usiisnsterendnninduesadmosfinmsnomuuazilsdfunumstomnendmingiias Tafosinsandisuiiutunamsdiiumy
yosnasuTaLiioUszfiurmduivesnmstomendnninddingn

Sharpe Ratio §h51duszwisnansuLudUfiuvesnamusmToufisufuamdssannsamy Tnefuaanuamese s HanauLIuYe sNe YT
fusarmaneuwnuiiusaaneuides (rsk-free rate) iWSsuLiBURUANTEAULINATEIU (standard deviation) BaNBNLTI A Sharpe Ratio dgvioufisdng
namouunuTinewmurmAsldsuiLTuiosnefumssinesusiuiuun lnenesusmiifien Sharpe Ratio ganasdunasmuiifivssansnmlumsuins
damsamuiiang idesmnlfFuransuumuduiiigainineldssiuanudsaieatu

Alpha HameuLnuALAuTeINesuT o IsuTlaufufTiTa (benchmark) Tngdn Alpha figa mnefa ﬂamummma%ﬁmamauLmuiﬁqqﬂdﬁmﬁ%i’m %
Wuwaanuszdvsamuesiinnsnesulumsdndenvemdunudiasmulundnningliegamuzan

Beta sduuaziirmanisiudsundamednsmansuunuvamdnninglunesnmsamu Inersuifioufusnsnisiasuuamesnain

Beta fosnin 1 uansimdnninglunemnsamuiinsvdsuniaessasmaneuunuiosniinisudsunUasessasmanouunusesngundnvindvesnann
Beta 110011 1 uansimdnnindlunefnmsawuiinisudsuamesdnsmaneuununnnitnisdsunlamesdanmane uwuesnguvdnningvasaain
Tracking Error Shsmuansuunuasnesuiivssaninmlunisidounuudsitsn Tnswn tracking error i mnsfanesmusufissansamlunsasnanuuny
TlndiAesfudidin nowmusiuiiden tracking error g1 eiiSnrmameuunlasiadovnsandvid oanniu

Yield to Maturity Sasuanouinuannsasluanasvilaeiesunsuimuaey dssunanaendefiorldfulusuamnaenoignsasuasfusuiior§5u
A huAnaeduyaddagiu Imﬂiﬁﬁﬂé’miwamammwmﬂawuiumiwmwﬁ AnaanAnadediimtnes Yield to Maturity YeamTEnIniusaz i
nesvuiinisasmy uazilesan Yield to Maturity fnhesnmsgruduodidudsed Jsamnsaluldivisudioushsmansuunussrienssyusmsasuiid
ulsunefionsesnsiansuiiauasunmunoguasiidnvasnisamuiilndifesiuld

USEnnannIngdanisnasu n1aa 3in
Inséiwi: 02 015 0222 www.talisam.co.th
1avil 89 ¥u 10 a9 1001-1002 81A15 AIA Capital Center URSYAALYN WVIIAULAY LUARULAS NTUNN 10400



