TALIS

ASSET MANAGEMENT

UIdvmannIngdnn1snasyu naa 37in

SR

SRl Fund

UTELNNNBIUTIY / NNNBINUTIY

+ NOWUTWATIANTYY / NOMUTMNOANNEIEU (SRI Fund) / nesnusmiiiuleuedalvifinisamulunamu
= v a @ . = - B & '

Fwduneld uaa. eariu (Cross Investing Fund) / nesyuiiasuuuuiinnudsaidunagdnassme

- nasusulneiitennudidunuufivey (Thailand ESG Extra Fund:ThailESGX)

« Ngu Equity Large Cap
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- apuluvdelidauvesuitmaanzideulunanavdnninduisussmdlne was/viamann
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Governance: ESG) w3avuvasuisnasmeLiusiiiisssuniuia (Governance)seazidonusing
ANUNTOUNSAMU (Investment Universe)) Tnedl net exposure Tumsndauiiaamussnailag
wasluseuTnTlitesndn 80% ves NAV (neaziBeniiudnludeyadu 9 wih 4) Guawmudiu
Amdenesnuazinnsanamulunesuida MEGA 10 CHINA Fuunewuiiognglinisuims
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Han1sAtuudaunawuulnuyn (Y%ratl®)

YTD 3 oy 6 o 1
NOINU 11.20 7.73 N/A N/A
fuildin 16.52 6.57 N/A N/A
Anadelunguideaty 25.61 9.56 N/A N/A
ANNEUNIUNDIU  16.06 11.81 N/A N/A
anufukudeidin 1470 10.18 N/A N/A

3 Y 5 U 10 U* Rausidnsiax
NOINU N/A N/A N/A 11.20
Tild T N/A N/A N/A 16.52
Anadelunguideaty  N/A N/A N/A N/A
AUNUHIUNDIYU N/A N/A N/A 16.06
anuduudaiiin  N/A N/A N/A 14.70
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Twimsvieau : yniuims

LI879A5 - 8.30 U. - 15.30 U. 1387911015 : 8.30 U. - 15.30 .

ASTBATILINIUA : 1,000 UM AsvgANtusn ; ldivue

AsTensedalUdum : 1 um YRARMARTUMT ; lfUA
SEYLLIAINITSURUANIEAY : T+3

wnewig nsduasunheamuiteluddembeawuiioluduamulmidud 2569 1Wudul Thdudeunbeamuid
wihwasmuyladuamulniiudd 2569 (T) wihtu MsilfamuasAnwideulansamulunewusiulvefieanudiduazgiions
amulidilaneunisasmu nesuuszna NAV veadufl T Tudufl T+1 (Ussanas 13.00 w) T = Juvhnisdenevesnamu

AsIuHENIFENAUIINNDWUIIN (% AUVDY NAV) dosmidesisiuazdmansny

FodaYU LH8991N Y VNARBULYIUINNITAIMUAAAT AL JasuAIsATIRaauynasineudnaulaamu

GRGPRHIIEH] geaaliiiu WAivase
MFIANS 1.6050 1.6050

AN ULYILLARIILYIEUIEAINULVBINDMNUTIM (trailer fee) : &
g 2.9425 1.7334

e 1) Asssudeuviedildtedinanlisuamdyaduiin mdgshaame wianddulauds 2 alddwswiiseniiuads dildsum
Allddedu 3) uidneniinsadsuulassisuionienivatuieliaenadesiunagnswiedlddelunisuimsdanis 4) neaull
msawulumbheamuuesnewuTmdunelinisuimsianisvesudtndanisidiesiu (nesulaen) usininnsazlifnsssuiion
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foluiilnensamnasadlevinsnenisdeviens eduasuriieaany

ASTTILEY geanlilifu Wiuase
M3y 1.00 gnLiu
ns¥utoRy 1.00 gnLiu
nsdutasumiisasuiin 1.00 gnLiu
msdulasumidasuoen  1.00 gnLiu*
nsleuniing Lyidl Taidl

e (1) msssudeniionifivongddeldsmndyadiu mdgshaams wiemdduloud TneuidmianiseraFeniiu
Asssuonnngamulagnss (2) m‘mimLﬁﬂmmima/mﬁ"us?:aﬁu/ﬂ15€ULU§auMuaaaqnuaﬁﬂF%EmLﬁumnﬁﬁwmaamumaz
nauvieusazeludanitliviniu Tasussniansezudsneasdoauazudninasilinsudely (3)* Asssuduunisdudeumioe
awmuluneay Thaiesex meldnisianisuesuas Suslinsssuiougegnlsiiu 1.50%/4us 200 U waiIeniiudutuan loy
Bonufiuais 200 VInsiesiens (4) nsdineauasmulumisasuvenesusmBunElimsuimsinmsuesuiinianisifeaiy
(nasnuUanen) ‘u%ﬁwéTmmﬁ]ﬂu‘ﬁﬁm‘wﬁm,iaumsmwmﬂaw!uu,awhﬁsmLﬁaumiﬁ"u%aﬁwmzjamm?ﬁ%auﬁmamu
Yanene sdensdl finewutaenentamulumbeamuveinamusila 4 vesudinianmsdnneanis UsimdanserlsiFen
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holding % NAV

breakdown % NAV

£

uansley 84.93 naauila MEGA 10 CHINA (vllnagawyad)  14.18
wheawuitlildeamzidoulunanam 14.18 U3t WWun3a Sva Aesueistu S1in Gmww)  5.83
RURNNSUIAS 1.05 U3t Loadl tond 411 (W) 5.76

U3t luued Suwefiuduuua S0 @wvaw)  5.69

suIAsnaNsbne $19m (Lnvu) 5.67
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Maximum Drawdown
Recovering Period
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Sharpe Ratio

Alpha
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-10.85%
N/A
0.41 i
N/A
N/A

N/A

% NAV

29.26

27.08

12.99
7.80
5.31
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Maximum Drawdown (asiiusanayugsaavasnasyusailuszezn 5 Younds (Miedusdndnamunsdiidiliag 5 ¥) Taginansedu NAV dewieil
gagalaufiegamanlurisi NAV devissususianas A1 Maximum Drawdown Wudeyafitaslimsuisnnuidesdienssznanuanmsamulunesmusiy
Recovering Period sveiaannsitusta iowdudeyalifamunsuisssesnanduinisnamugsgauissesnaiitunduanfidumuduiuldssesnauustie
FX Hedging WesldudvesmsanuluanaliuseUssmediinistosfuanudesnindnsuaniasy

Snsrdunmyuisunisasy enuivesnisteneninnindlunesanasulurinailadiniamil Tnsfunaanyadfidiniisswiimaruewadinisde
winnindfunasuvesyarnsnendnninduesnesusiluseuszezian 13 msseyad NAV aanesusaiedsluseusseznanientu nesusauiden
portfolio tumover g Ustismstomendnninduosaimasfinnmanomunasyhliidunumsterevdnningiigs Tafesinnsanuisuiisutunamssuiium
vosnesusieUszifiumudurvesnstomendnningdanan

Sharpe Ratio §n91duszvinsransuLudLityesnemusmToufisufuadssnnsamu Tnefum AR eI nTIHARB UL INDIYUT
fudasmaneuunuiiusAnnedes (iskfree rate) WisuiBuAUALTEAULINMIEIY (standard deviation) ¥BaN@sNUT A1 Sharpe Ratio agvioufisdng
nanouLMLinesyumAsldFURsTuRonetuAuEssiinesus U Tnsnesyusaifian Sharpe Ratio gantrasbunsmuiiivssavsamlumsuivs
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Alpha HameuuvuduiuresnesusmidonSsuiieuiudalitta (benchmark) Tagdn Alpha fige vanefia nesuannsaaimansuwnldgeninduiiin g
Wunaanuszdnsamuesiinnisnesulumsdnienviemdsmdiamulundnningliegiamuean

Beta sefuaziirvninsidsuulasasdnsmansuunuvemdnmindluneinmsamu lasw3ouifisuiudasnswasuutasainann

Beta toundn 1 uansimdnnindlunefnmsamuiimaivdsuuiamessnisaneuunuiesninnmiuasuulaweisniHansuunuvengumdnvindvemain
Beta 3N 1 uansimdnvindlunednmsamuiimsidsuiiawessasmaneuunuuinniinmsiudsuilasmwesdnsmane uunuvesngumannindvoman
Tracking Error Snsmmansuunuesnamuivszavinmlunsdouuuudsiisn Tnswn tracking error s mnefanemusuivssansamlunsasuanouiny
TlndiFssiudvildin nesyummiiiien tracking error g9 aziiSarmanauwnilneaindevneandsitauniu

Yield to Maturity Sasmansuunuainnisamuluanasuilasfoaunsuimuneny Jssuamnaendefiar|fsuluewannaenoigamasuasiiuduiior iy
Au thanAnasduyadtiagiu Tagldinsnrmanauunuresnesusunsiasvi suimanatadssaniminues Yield to Maturity vaansansviiusagsail
nesnuiinisasy uaziilesan Yield to Maturity fuhesnmsgrundudoiidudned SsamnsahlUlfivisuiioushrmansuunussarhenesyusmmaansuiid
dlsunefionsasnnansuiiaunsunmunoguasiidnvasnmsamuiilndifesiuld

USHMMANMSWEIAnsnasu n1ad 311
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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

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 lngazAndenundnyningfilasunisuszdiunanisaiiuausiuanudadu (ESG Rating) anaaavanvsndurslszmealnedifianulaniauiiu
ESG luszaunus AA Tuld Wundninas (Rule-based Investment Strategy) Fadunsimuandninast Seuly siudsdunounisandenndnnindiieriiasmuliasmi

waninaEilunsanldanuannsng
P

noemuazldn1susmIsUUL Rule-based Approach Zsagfmuanaueitunisdaidenainudnuindamenlisunisusafiunansailiuanuiuanudsdu (ESG Rating) 910
paavannsnduwisUszinelng Tuszdu AA TulU o vauzasu

ASTUAUASTIATITALALARLERANANNSNE

& P o A o o Al Yo a o a v & .

Junaudl 1: Andenudnnindnlasunisusefiumanisailuanuiiuaiudady (ESG Rating)

& i M o a o a v & . o o | ' v v O '
Junaud 2: Andenunannindflasunisusadiunanisailiuauduanudedu (ESG Rating) 9naaanannsndwisuszmalneindanulaaausiu £SG Tuseaunsia AA
Fuluwintiu (57u5e AA uaz AAA)

& a o u sAo A Y ' a av & v w6 v 1 A v vy v oA

Yumaud 3: nannindndnifendesdianinanosgs InefiansanaIn Free Float vesuiuntu 9 uagnanningtudedsifinstievulaedfeiuselvaiieuselovilunis
Uizﬂauqsﬁaasjwﬂuﬁasz Iﬂmﬂulﬂmmﬁﬂmmm‘uaxaaaﬂﬁ%mQ’%ﬂmsnamu

& a o A o o caa ' o v . . . o o o a o o eaa ' ) o
Yumaud 4: dndenuannindifiyanmdnrindsusinnain (Market Capitalization) g9anduau 20 - 25 vidnning lnsagfinrsanamulundnningnsiyanmanning
MUTIAMEN (Market Capitalization) gaanandiu 1 - 12 ndnnsndusniudadunsamuiilndiesiu sudulszanniosas 70 vesyarminddugrsvenaayu viall Tu
anunsalund nesuardiadndiunisasulundazvsingaamnssy (sector) liiliunitfosay 30 vesyarmIndaugvdvenadyu
nesnuIzyMsiiansanUiuseteondnning waz/vie Usudndiunisamuegtoslas 2 Ay

el Tunsdfivssndanisinnsanudniuimdnnasinisiinsandadennanning anudlunsuivaunavesdnduiminnsamu (Rebalance) wazn1sususede
nannsndiirnualitheiulddiome way/vieldwmuanivaounisaimsamu s vaglaudy saudausgnianiseafinsandadeniuresuisnaavafeunsssnivia

(Governance) ilpauaudfinuiuaiisfiudndunidunssuiunsinzitasAndenudnning vidvdnnsveanudnsiiazusuusmaninaei= danantulaeduly

: o
o o &

Tudnuasilddesnimannasifuiifmuausdindingussaidiarnsaunsasuiionsasuiiedesiuanudsdulaefousslovivesiiievamuluddy Vsl

7

USENIRnsaTudeTeazidenveInsUSuURBuBa NN Tredulvigtenag



