T TALIS

ASSET MANAGEMENT

USENuaNNInginn1snaamu n1aa 311in

NaIUIUANIAd SMALL CAP vumu

nilsadviudiuazudoyadifey Factsheet

Toua o udt 30 f.0. 2569

vindaUYAAT
TLSMALLEQ-A

UTELANNBIUTIN / NNNBINUTIY

.« NAMUTINATIEINU / neayuiawuuuulilianudessinyseine

Ny Equity Small - Mid Cap

UlBUIBLALNALNSNITAINY

- awulusnasuuesuTduuadn faanzdeulunaandnninduisszinalne
uazvdonsransyulunaandnnsng (Bu 1o T Aliadeiug i weeiunliums
WIgiulaegsia

. jwidlyinauszneunisindeulmgninduidyin (Active Management)

¥
Qv Y [ =

nan1sAHuULasAviYIndounas 5 YUfnu (%esat)

»

W nasnu | v“l!“:l'l 30 M Peer avg

0.00%

-5.00%
-10.00% -6 68%

-9.42% -9.089
15.00% 0.71%
3.32%

-20.00% -17.35%
25.00% -20.77%

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

2565 2566 2567 2568

v
)

vanew: DiEudunasu wamssidununomuuasiviis asuansiaus fuiiaans dounowmu/fu

= & o

3udu class quisduTufiu wozilosnilsvezinalaiia 1 U Falaifidn Peer avg Tuszznadsnan

Han1sAtiuudaundwuulnuyn (Y%ratl®)

YTD 3 Lfiou 6 LU il
ey 22.65 14.09 22.65 15.89
it n 10.20 5.75 10.20 9.31
Aedelunduieaiy 21.71 17.98 21.71 28.30
ANAUNIUNeI  20.97 15.96 20.97 17.71
Uit 14.85 9.18 14.85 13.54

3 P* 5 Y+ 10 U* Faussadar
NOINU -11.26 N/A N/A -14.99
it n 1387 N/A N/A 16.49
Aadelunguideaty -7.47 N/A N/A N/A
mmﬁumuﬂawu 17.26 N/A N/A 17.04
Ausuus T 1537 N/A N/A 15.12

STAUANULEYS

Gi']12345n7 8 lag

Y

RINEN
awplupsiansyudundninende
Tuseutliitdosndn 80% ves NAV

¥

%yjanamui')u

Tuaameideunamu 9 n.4. 2565
Suugu class 9 n.4. 2565
ulsvignsaneRuiuwa laigne
918NDINY Laifivun

mstostumnundes FX Taisiu (unhedged)

MISeniuAsssIlloumunansaiuay 1l

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

w18 ITWUS 20940 (AL 25 8. 2568)

[
SN v

ATUYIA :

1) fvTiNanoULNUTIN SSET Index (sSET TRI) 50%
2) frilinanauunusunatnnanninddy e o (mai
TRI) 50%

Uy aarlunsend it in : ieSeuiisudy

wamﬁmmumummﬂamu

o =~
ALABU
«  msawlunasuslilenisinty

o a a A Y @ a
- wan1saiuanuluefnvenemusn dladuds
gududananisaiunulusuing

madsausiadumese: 1hsun13susenin CAC

INBUSUNBINU Morningstar

o X v &
NUIHTYIUAUULAY

"WaauaansaAnwaTesile
USMTANULFLIAIUANTNARD

Tolumisdedviuatuifiy’
www.talisam.co.th



TLSMALLEQ-A

14
=] ] = 1 v a aa
N1IVBUUIYAINU N13VIYAUNUIYAINU UVBYALYIENA
Twinsde : yniwihng Twihmsugau : YnTurinnig Maximum Drawdown -57.55%
1387919115 : 8.30 W. - 15.30 . 138791115 : 8.30 . - 15.30 U. Recovering Period N/A
NN5FATIUINVUAI : 1,000 UM M3veAutue : lifmun BRTEIUMLUIIUN TRV 0.92 Wi
AsPeASIAlUTWS ; 1,000 U ganALnaaTus ; tafuun Sharpe Ratio -0.76
S28ZAINTIURUAINIUAU : T+3 Alpha 261
NAENE) Beta 0.96
' o aa ] | . o ax
ANSITULUBUNLIYNLAUIINNDMNUIIU (% ABUVB9 NAV) asssuiilsusioluiazdsmanseny
sioffasnu esanasvilinansuunuainnisasuanas fafu dasmumsnsnasunnefitoudaduloasmu
GRGPRHIIEH] geaaliiiu WAivase
M3IANTT 2.6750 2.1400
AN ULYILLARIILYIEUIEAINUVBINDMNUTIM (trailer fee) : &
FAldIY 3.9804 2.7235
e 1) Asssudeuviemlisedsnanldsumiyaduin migsiaane viemdulaud 2) Aldseswiidoniuats Wudoya
vpssousaza iy Tuil 1 n.o. 67 - 31 .. 68 3) mensagAsssIdsniSeniiunnnemunudounds 3 8 lunidetvududeya
nowusl www.talisam.co.th 4) Winenafinrsanasuwasdsssudoufidoniuaiuiteaonndostunagnsuiedlddslums
UEmsdnns 5) vidmdamsusuiitudnsssadosnenadounasmu Tasfinadaus il 10w 69 Huduly
AsssudeuiiFeniiuangtienas (% vasyar@aus) fawmuazgnisenivasssuiloy
foluiilnensamnasadlevinsnenisdeviens eduasuriigaany
ASTTILEY geanlalifu Wiuase
13U 1.50 1.00
N135uTRAU 1.50 Al
ﬂ?ﬁélJULiJaEJUMﬂ?ﬂﬁQVJUL‘l‘JlW 1.50 1.00 ﬂqs{]’ﬂasinqiaqmuluﬂa'u
9 9
nMsduRgunILamueen 1.50 BnLIU ANEINNTTU
9
nslauniae 100 v1/1,000 g 100 Uw/1,000 i3y secior % NAV
e (1) assaudeufiSenifvanddieldsundyaduia mBgsiaan wiemsdulaud Tneuien
§ oo y LY e e INYATUALEAUNTIUBIMNT 29.27
Fansenaseniuasssulisnangamulaenss (2) Arsssudeunise/nssuliedu/nmsduasunioe
amuenasniuangfiomsamuusaznguludasilivindy Tnsuidnianisesudeneadonuas U3Ng 23.94
. y . o o . . & .
nanunaeiinsusiely (37 Asssufisunislounias 100 Y1%/1,000 #IPaUY Tun 500 U alulad 2161
o v ¢a A o ¢a o v W o
ﬁﬂﬁ?ﬂﬂi&ﬂﬂﬂ‘é?‘lﬂﬁﬂﬂﬁ\‘lﬂﬂ NINYAUNAINU 5 aunauwan NSNYINS 6.18
0, i Y o a o ' v
breakdown % NAV  holding HNAV - gfamsuminduasnoain 3.40
s 84.40 U3t fuuiens giand woud wnnes S1in (e 6 18
RURNSUIANT 15.30 UM Buieauen Had din @) 6.01
Funingounsoniidudu 0.29 U3¥n ugda n3U 91iin () 5.81
UTEM Wosn AesUsLItU 91n (WrnTw) 5.42

USTM Wasn du1sy wasiad 31nm (ivw) 5.38



TLSMALLEQ-A

o o
ANBBUY

Maximum Drawdown esifustauayugegavesnemusailuszezia 5 Ideunds (iedeurdadinomunsdidilsiagy 5 9) TasTaainsedu NAV devihedi
ngaanluaufiegasaelurasi NAV deviseususianas A1 Maximum Drawdown Wudeyaitaslimsuisnnuidesiionaszvanuanmsamulunesmusu
Recovering Period svexiianmsiiuia Liiewdudeyalifasmunsuisszeznafudnismugeamaufsssernaifunduiniiduuisuiulissssnausile
FX Hedging Weflfudvesnsaspuluanaliuieussmeaiiinistosfunnudesnindnsuaniudeu

NIEMUMNWIBUNTAU mm?ﬁJadmiéﬁamwé’ﬂm%’wﬁuwa%mamu‘lw&wnm’imhmmmﬁq T,maﬁwmmmmﬂaﬂ'ﬁ*ﬁméﬂmfﬁszwwaﬂmadgammﬁa
vdnmndunasnvesgarnsendninguesnewusnlusouszezaa 1 9 msseuadl NAV veanesusmiedsluseuszezanieniu nesusiide
portfolio turnover g Usisnsterendnninduesadmosfinmsnomuuazilsdfunumstomnendmingiias Tadosinsandisuiiutunamsdiiuey
yosnasusaLiioUszfiurmduivesnmstomendnninddingn

Sharpe Ratio §h51duszwinsnansuLudUfiuvesnamusmToufisufuadssannsamy Tnefuanuamese s HanauLuYe sN WU
fusarmaneuwnuiiusaaneudes (rsk-free rate) iWSsuLiBURUANTEAULINATEIU (standard deviation) ¥BaNBNLTI A Sharpe Ratio dgvioufisdng
wamouunuTinemurmAsldsuiuTuiosnmefumudssinesusiuiuun lnonesusimiifien Sharpe Ratio ganasdunasmuiifivssansnmlumsuins
damsamuiiang idesmnlfFunansuumuduiniiganineldssiuanudsaieatu

Alpha HameuLnuALALTRINeuT o SsuTlaufufiTa (benchmark) Tngen Alpha figa mnefa ﬂamummma%ﬁmamauLmuiﬁqqﬂdﬁmﬁ%i’m %
Wunaanuszdnsamuesiinnsnesulumsdndenvemdunuidiamulundnninglieganuzan

Beta sduuaziirmanisiudsunlamesdnsmansuunuvamdnninglunednmsamu Inersuifioufusnsnisiasuuamesnain

Beta fosnin 1 uansimdnninglunemnsamuiinsvdsuniamessasmaneuunuiosniinisudsunUasessasmanouunusesngundnvindvesnann
Beta 110011 1 uansimdnnindlunefnmsawuiinisudsuamesdnsmaneuunuinnnitnisdsunlamesdanmane uwmuesnguvdnningvasaain
Tracking Error Shsmnansuunuesnesuiivssaninmlunisidounuudsidtin Tnswn tracking error i mnsfanesmusiufiussaniamlunsasnanuuny
TlndiAesfusidin nowmusiuiiden tracking error g¢ eiiSnrmameuunlasiadevnsandvidfoanniu

Yield to Maturity asuanouinuannisaslunnasvillaeiesunsuimuaey dssunaneendefiorldsulusuamnaenoignsasuasfusuiior§5y
A huAnaeduyaddagiu Imﬂiﬁﬁﬂé’miwamammwmﬂawuiumiwmwﬁ fnaanAnadediimtnes Yield to Maturity YeamsrEnIniiusaz i
nesvuiinisasmy uaziilesan Yield to Maturity fnhesnasgruduodidudsed Jsamnsaluldivisuiioushsmansuunuserinenssusmsasuiid
ulsunefionsesnsiansuiiauasunmunoguasiidnvasnisamuillndifesiuld

USEnnannIngdanisnasu n1aa Iin
Insfwi: 02 015 0222 www.talisam.co.th
1av#l 89 ¥u 10 ¥iae 1001-1002 81A15 AIA Capital Center UUSYAALYN WYIIAULAY LUARULAS NFUVN 10400



