TALIS

ASSET MANAGEMENT

¢ /I
UIdvmannIngdnn1snasyu naa 37in

SRi

novnusIULRANUEIEU

SRl Fund

UTELNNNBIUTIY / NNNBINUTIY

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

Fwduneld uaa. eariu (Cross Investing Fund) / nesyuiiasuuuuiinnudsaidunagdnassme
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YTD 3 Lhou 6 Lipu il
NBINY 24.02 12.64 11.08 N/A
Silt T 30.53 12.23 15.77 N/A
Aedelunguieaty 30.60 7.38 8.92 N/A
ANIRUNIUNBY  14.12 11.07 14.37 N/A
awiunusvite 11,98 9.15 12.08 N/A

3 5 U* 10 U* Faussasar
NOINU N/A N/A N/A 24.02
St T N/A N/A N/A 30.53
Anadelunguideaty  N/A N/A N/A N/A
AUNUHIUNDIYU N/A N/A N/A 14.12
it A N/A N/A 11.98
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wnew (1) dsssudoniiGenfunngdedeldnunmiyadin migsinams emdulaud lnsudsnianisenadeniiu
Assaionangaulnense (2) dssudsumsae/mssudefu/msdundsunbsasuoaseniunngiomisamuusiazndunse
wiazselusnmilivindu TasussninmsazudissasiBonuazndninasilimsiusol (3 Asssudeunisduildoumieasmulunesu
Thaiesex meldmsiamsuesuan Suiiessuilougunlsiiiu 1.50%/4ush 200 v wasFeniFuduiuan Tnedeniuass 200 vsie
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breakdown % NAV holding % NAV
Vuandlay 81.10 nosnula MEGA 10 15.35
wheamuitlildaazidoulunanam 1535 U3th lneesd 1in (i) 5.61
RuehnswAg 3,44 U3 unsa Swa AesUeisdu $1dn (wy)  5.60

SUIANTNNT INEUIS I110A (L9YL) 5.57

suIAsnaNsbne $19m (nvu) 5.35
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Maximum Drawdown -9.79%

Recovering Period 2 1A 26 Tu

SRV UIBUNTAI Y 0.35 i
Sharpe Ratio N/A
Alpha N/A
Beta N/A
nsdnassnisasulungy
qmﬁ’]‘]ﬁﬂii&l

sector % NAV
UIN19 27.31
3509 25.96
RIMTUNSNE LAz Naas 12.70
NINYINT 7.86
walulad 5.23
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Maximum Drawdown esifustauayugegavesnemusailuszezia 5 Ideunds (iedeurdadinomunsdidilsiasy 5 9) TasTnainszdu NAV devihedi
ngaanluaufiegasaelurasi NAV deviseufusianas A1 Maximum Drawdown Wudeyafitaslimsuisnnuidesiionaszmanuanmsamulunesmusu
Recovering Period svpiianmsiiuia Liiewdudeyalifasunsuisszeznafudnsmugeaeaufsssernaifiunduiniiduuisuiulisssznausile
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vdnIndunasuvestarnsvendninduesnewusmluseuszezia 1 9 mseuad NAV veanesusmiedsluseuszesanieniu nesusiide
portfolio turnover g Usisnmsterendnnindvesaimesiinmsnomuuazilsdfunumstomnendmingiias Tafosinsadisuiiutunamsiiuey
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Sharpe Ratio §h51duszwinsransuLudfiuvesnamusmToufisufuadssannsamy Tnefuanuamess s HanauLIuYe sNe YT
fusasmaneuwnuiiusaaneudes (rsk-free rate) iWSsuLiBURUANTEAULINATEIU (standard deviation) BaNBNLTI A Sharpe Ratio dgvioufisdng
wamouunLTinewmuTAsldsuiLTuiosnefumAssinesusiuiuun nonesusamiifien Sharpe Ratio ganasdunasmuiifissansnmlumsuins
damsamuiiang idesmnlfFunansuumuduiiigainineldssiuanudsaieatu

Alpha HamauLnuALALRINeuT o IsuTlaufufTETa (benchmark) Tngdn Alpha figa mnefa ﬂamummma%ﬁmamauLmuiﬁqqﬂdﬁmﬁ%i’m %
Wunaanuszdnsamuesiinnsnesulumsdndenvemdunudiasulundnningliegamuzan

Beta sduuaziirmanisiudsunlamesdnsmansuunuvamdnninglunednmsamu InerSsuifioufusnsnisiasuuamesnain

Beta fosnin 1 uansimdnninglunemnsamuiinsvdsunlamessasmaneuunutosniinisudsunlasessasmanouunuvesngundnvindvesnann
Beta 110011 1 uansimdnnindlunefnmsawuiinisudsuamesdnsmaneuunuinnnitnisdsunlamesdanmane uwmuesnguvdnningvasaain
Tracking Error Shsmnansuunuesnesuiivssaninmlunisidounuudsitsn Tnswn tracking error i mnsfanesmusiufissansamlunsasananeuuny
TlndiAesfudiddin nowusiuiiden tracking error g¢ eiiSnrmameuunlasiadovnsandvid oanniu
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Yo

ﬂawuumiawu LLﬁ“’L‘LlENﬁ]’]ﬂ Yield to Maturity wm&Jmmmumumaswummaﬂ ﬁ]ﬁa’]ﬁﬂiﬂuﬂﬂi‘lﬂ,ﬂiﬁmL‘V]EJ‘UE]G]T]N@WE]‘ULW]U?”VT'JNﬂ@ﬂ%‘ui’m(ﬂi’]ﬁ’]ﬁ‘wd Ny
uIEJU7smamaamwmsuuauwwmuummqLm:mﬂm:m'ﬁamuﬁiﬂaLﬂmﬂulm

USEIMANnSngdanisnasu n1ad I1nn
Inséwni: 02 015 0222 www.talisam.co.th
1avil 89 ¥u 10 ¥ 1001-1002 81A15 AIA Capital Center aUUTYAIALEN WYIAULAY LUAAULAT NTUVWI 10400



MEGATX8020U-T

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 &
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(Sustainability) InanesuazasmulunsedliguwiuvesuidnaanzdeulunanandnninduisUszndlng uaz/vienanndnningidu 1o le Aldsunsdndonainnain
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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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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
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AWUKUU Positive Screening lngazAndenundnyningfilasunisuszdiunanisaiiuausiuanudadu (ESG Rating) anaaavanvsndurslszmealnedifianulaniauiiu
ESG luszaunus AA Tuld Wundninas (Rule-based Investment Strategy) Fadunsimuandninast Seuly siudsdunounisandenndnnindiieriiasmuliasmi

waninaEilunsanldanuannsng
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noemuazldn1susmIsUUL Rule-based Approach Zsagfmuanaueitunisdaidenainudnuindamenlisunisusafiunansailiuanuiuanudsdu (ESG Rating) 910
paavannsnduwisUszinelng Tuszdu AA TulU o vauzasu
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Junaudl 1: Andenudnnindnlasunisusefiumanisailuanuiiuaiudady (ESG Rating)
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Junaud 2: Andenunannindflasunisusadiunanisailiuauduanudedu (ESG Rating) 9naaanannsndwisuszmalneindanulaaausiu £SG Tuseaunsia AA
Fuluwintiu (57u5e AA uaz AAA)
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Yumaud 4: dndenuannindifiyanmdnrindsusinnain (Market Capitalization) g9anduau 20 - 25 vidnning lnsagfinrsanamulundnningnsiyanmanning
MUTIAMEN (Market Capitalization) gaanandiu 1 - 12 ndnnsndusniudadunsamuiilndiesiu sudulszanniosas 70 vesyarminddugrsvenaayu viall Tu
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