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YTD 3 Lhou 6 Liou il
QRN 17.06 3.09 18.91 N/A
STt Tn 17.49 3.09 19.21 N/A
Aodelunguieaty  9.13 -0.06 11.68 N/A
mmﬁumuﬂawu 14.84 13.97 14.90 N/A
aufunuseiE T 15.12 14.05 15.16 N/A
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NOINU N/A N/A N/A 16.40
St i N/A N/A N/A 16.65
Anadelunguideaty  N/A N/A N/A N/A
mmﬁumuﬂawu N/A N/A N/A 14.49
Uit A N/A N/A 14.79
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breakdown % NAV holding % NAV
Mheasyu 99.36 ISHARES CORE S&P 500 ETF 99.36
WHUEINSUIANT 0.65
Funsndsunieviiausu -0.01
5 susiuusndayanasumdn
holding % NAV
NVDIA CORP 7.51
APPLE INC 6.58
MICROSOFT CORP 4.29
AMAZON.COM INC 3.61
ALPHABET INC CLASS A 3.25
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Maximum Drawdown
Recovering Period
ANTNAUMLUIIUNITAMY
Tracking Error

Sharpe Ratio

Alpha

Beta
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sector
Information Technology
Financials
Communication
Consumer Discretionary

Industrials

-5.36%
17 Ju
N/A
N/A
N/A
N/A

N/A

% NAV
37.96
11.74

9.67
9.30
8.92
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°T'iana\i . iShares Core S&P 500 ETF ISIN code : US464287200

Bloomberg code : IVV

ANR5UY

Maximum Drawdown (asiiusanayugsaavasnasyusailuszezia 5 Younds (Miedusdndnamunsdiidiliag 5 ¥) Taginansedu NAV devieil
gagalaufiegasmanlurisi NAV devssususianas A1 Maximum Drawdown Wudeyafitislimsufisnnuidesdienssznanuanmsamulunesmusiy
Recovering Period sveiaansitusta iowdudeyalifamunsuisssesnaduinisnamugsgauissesnaiifunduanfidumuduiuldssernauustie
FX Hedging WesldudvesmsanpuluanaliuseUssmediinistosfuanudesnindnsuaniasy

Snsrdunmyuisunisasy enuivesnisteneninnindlunesanasulurinailadiniamil Tnsfunaanyadfidiniisswiimaruewadinisde
winnindunasuvesyarnsnendnmindvesnesusiluseuszezian 13 msseyad NAV waanesusaiedsluseusseznanientu nesusaiden
portfolio tumover g Ustismstomendnninduosaimasfinnmanomunasyhliidunumsterevdnningigs Tafesfinnsanuisuiisutunanmssuiiumu
vosnesusieUszifiumudurvesnstomendnningdanan

Sharpe Ratio §h91dusevinsransuLu@LitvesnemusmToufsufuadss9nnsamu Tnofum AR eI nTIHARB UL INDIY U
fudasmaneuunuiiusrnedes (iskfree rate) WisuiBuAUALTEAULINMIEIY (standard deviation) ¥BaNBsNUTM A Sharpe Ratio agvioufisdng
nanouLMLinesyumAsldFuRsTuRoTnetuAudssiinesus Ui Tnsnesyusaifian Sharpe Ratio gantrasbunemuiiivssavsamlumsuivs

@ a1 - v | a ' v_ @ = = 9]
NNITAINUNANI Luaqmﬂlm‘uNamauLmumuquqmwmsﬂmmumwmammmau

o
o

Alpha ransuunuduRvyaInasus o eufisufudviiia (benchmark) Tagen Alpha figs unefls nesyuannsaasawansuunuldganindaiittn fudu
nannUsEAnsnmesEinmnasulunmsdndenvsemsmsiinamulundnmindldegamsngay

Beta sefunaziirvnensidsuutasasdnsmansuunuvemdnmindlunainmsamu lasw3ouifisuiudasnsuadsuutasainann

Beta toundn 1 uansimdnnindlunefnmsamuiimaivdsuuiamwessnisanuunuiesninnmiuasuulaweisniansuunuvengumdnvindveiman
Beta 3NN 1 uansimdnvinglunednmsamuiimsidsuiiawesdasmaneuunuunniinmsiudsuilasmesdnsmane uunuvesngumannindvoman
Tracking Error Snsmmansuunuesnamuivszavinmlunsdouuuudsiisn Tnsmn tracking error s mnefanemusuivssansamlunsasuanouuny
Tlnéifssiudvildin nesummiiiien tracking error g9 aziiSarmanauwnilneindevneandsitauniu

Yield to Maturity Sasmansuunuainnisamuluanasuilasfioaunsuimuneny Jssuamnaendefiar|fsuluewannaesnorgamasuasiiuduiior iy
Au thanAnanduyadtiagiu Tagliinsnmanauunuresnasusunsiasvi suimanatadssniminues Yield to Maturity vaansansviiusagsail
nesnuiinisasy uaziilesan Yield to Maturity fuhesnasgrundudofidudsed SsamnsahlUlfivisuiioushsmansuunussarhenesyusmmsasuiid
dlsunefionsasnnansuiiauasuimunoguariidnvasmsamuiilndifestuld

USEMMANNSWgIan1snasu n1ad 311
Inséwni: 02 015 0222 www.talisam.co.th
1av?l 89 ¥u 10 ¥a9 1001-1002 81A15 AIA Capital Center AUUTYAIALYN UYINAULAY LUARUUAY NTUNWI 10400



