IPO Sufi 6 - 11 Tlunau 2568

¥ TALIS

ASSET MANAGEMENT

UIENuaNNIngInn1snawu naa 31fia

nilsFedyruduaiUtayad Aty Factsheet

D.

o/

daya o Juil 4 dl.a. 2568

naeuUaANIAs vugas 500-HEDGE

TLUS500-H

USZANNBIUIIN / NUNDIYUTI
.+ NBIUTIMATIATNY

+  newuTIiiames (Feeder Fund)

. ngu US Equity

UlBUIBLAENAENSNITAIMNY

« asulunesusinsUssmAiieanamuAe Ao iShares Core S&P 500 ETF (nesnumdn) Tnsiadslu
soulivaFliitosnidovas 80 vos NAV uazdesfumnundesdudnmuanudeulidesndn 90%
vosyaA1tuamulusasziva

- newuvdnidunesyu ETF meldimsuimsdanisves BlackRock Fund Advisors fiimgustasdlie
ahunanouuwlilndiAssiurnanisduliunuanmsamuvesdell S&P 500 (Fuiisn89) Feiananis
fuflunuesanasuesuTTvuelng (arge-capitalization) luansgn auiiivuslag S&p
Dow Jones Indices LLC (Index Provider)

« nesvuazlaiammu Structured Note uag derivative LiolfinUszavsnmmsuimsnisasyy

« sjiiliinauszneumsindevlynmunesundn lnsnesyundnlinagnsnisuimsnesmuideiu

(Passive management strategy)
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YTD 3 fpu 6 iU 19
QLN N/A N/A N/A N/A
e N/A N/A N/A N/A
Aadslunguieaty  N/A N/A N/A N/A
AUNUHILN DI N/A N/A N/A N/A
mudurussiE e A N/A N/A N/A
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e N/A N/A N/A N/A
Aadslunguieatiy  N/A N/A N/A N/A
AUNUHILN DI N/A N/A N/A N/A
iU A N/A N/A N/A
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TLUS500-H

N13YBNUILAMY N13YIAUILIEAIUY UoyALTIAnR
Fuhnsde : yniwhns Twhmsveau : yniuriinig Maximum Drawdown N/A
1891N17 : 8.30 U. - 15.30 . 1381911715 : 8.30 U. - 15.30 u. Recovering Period N/A
nstemSausndusii : 1,000 vn nsveRutus : lifsun FX Hedging N/A
nstendadaludush : 1,000 U ganAaFatuh : laitvun gnsdIumMUIBUNN AU N/A
ITUZNAINITTURUMVIBAY : T+2% Sharp Ratio N/A
newe *n1ely 5 Jurihnistuusdudiuan NAV (T+1) vanganudl usemdnnisasdissRumuy Alpha N/A
Au ety 6 Twihnstuwdiuwihnmsvedy (JagduAutuangau T+2)
’ Beta N/A

T = Twhmstergvesnamu

AssadeufiFeniiuannasmuson (% fatiuas NAV)
GRCEEHIRTH guanlaiiu AIUasa
N3IANT 1.6050 0.2675*
FAlEIe 2.9425 0.35845

vanaig 1) msssudemvderildedenanldsunSyadiiu migiaweme vonFdulaud 2) awnsagisssuieonii
Sonifunnnemusiudounds 3 ¥ Tuntsdetwududoyanamusanldi wew talisam.co th 3) U3sne1aRI5M
Wasuwassssudeuiidoniivetaiiel faeandestunagnivioriliselunisuimsdans a)* Sansssuieuns
FansTiGeniiusssdaudfuitannsfounamu - 29 a.n. 2568 (rdntuenfivlugas 0.535% sotluas NAV)
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ﬂ']ﬁiﬁ&ltuﬁ]ll‘ﬂﬁﬂﬂLﬂ‘U"i]']ﬂﬂdﬂE]WU'JEJ (% %aﬂadamszjaﬂna)

GRGRRHIRVEY geanluiiiy BIVoER
N3y 1.00 Sl Vi
ns¥udedu 1.00 NIy
nsduAsumioasmudn 1.00 Sl Vi
nsduiAsunngamusen 1.0 BnLiu
msleumiig 100.00 100.00

wnag (1) msssudieufiGeniunnddsdoldnumiyadin mdgshaeme wiemdBulaud TnsusinianiseraFeniv
Asssudenandamulasnss (2) drsssudiounisue/mssudefu/msduildoumbeamusaioniunngfenisamuusay
ﬂ@ju"luﬁmﬂﬁimﬁmﬁu Tngustninnisasudaneazidunuasudninueilynsiusely 3 Asssuideunislouniag 100 Um/1,000
mirgawy Fush 500 v (@ ViEnIAmsenumseniurssauiisumsmesaynisduildsumbsasmudnfus fuiiGuaue
visasausn - 29 a.n. 2568 dmntudeniivlusng 0.5% vesyardene)

dadulssnnnindduinasu  niwdduiamu 5 duauusn

breakdown % NAV holding % NAV

5 duauusndayanasyuman
holding % NAV

n133nessN1samuludeUssng

YBINBIWUNAN
country % NAV

N133nessN1sAmUlungy
QAEVINTTUVBINBINUNEN

sector % NAV



TLUS500-H

nsasulunamuduiundt 20% (nesludssinAnaznadfinelszmea)

Honaa: iShares Core S&P 500 ETF ISIN code : US4642872000

Bloomberg code : IVV
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Maximum Drawdown (afiusaraugigavasnammusiluszezina 5 Tdounds (iSefeusdndinomunsdiigsliasy 5 9) TavTaanssdu NAV somiei
ngeanluaudisgaingnlutaed NAV seuieUiusanas A1 Maximum Drawdown Wudeyaiiviglimsufisnnudesiionsasnauainmsasulunesus
Recovering Period szeziaanmstiui ieiludeyalifasmunauissresnafudnsuiaugsaaiuisszesnaiiunduiniituuisdldsssznammuile
FX Hedging Wosiudvaamsamuluanaiuinasemediinistestunnudemndnsuaniuasu

Sanaumyuiisunsasu arudvesnstonendnnindlunesmomuluasnalatasnanis lnesumanyasitnissrhesasisvesyadnisie
vdnn3Ingiunasiuvesyarnsevdnninduenasusluseuszezia1 U msdeyad NAV vesnesusiedsluseustosnanivaiiu nosyusiuiiien
portfolio turnover g1 Ustiian1stowendnvingussaiivosianisnasmuuaziliiidununistonevdnvingiigs Suipsfnsunuisudsutunansduiium
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Sharpe Ratio §asdusEnIsHARDULTUAIINTBINe U IITBUTisUTUA B IINNAIMU TREMLIAINNNARISEMINISATIHARDULYILY N LTI
fudasmane ULMLTIUSIAINNANLIEEN (risk-free rate) WTBuIiBuRUALTBaULLNASEIU (standard deviation) ¥84n84Yju5I 1 Sharpe Ratio axvioufisdns
wanouuuinesusmAITld LT uRsvamsfuAIdssTine U I TnenewmusmiiiidiSharpe Ratio gend1asidunsmuiiiussavsamlunsuims
dansasuiianin esanldiunansuunuduiisfigsninneldsedunudsaieaiu
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Alpha nansuunuduiuveanasusaiieiiouifisuiuduiita(benchmark) Tagdn Alpha figs mnefls nesuannsnadaraneuuuldganinduityn fadu
HavINUsEdvsnmueginnisnesulunisdndenviommnzidnamulundnningliegamungay

Beta szfunazfiamsnisidsuutasasdnsnaneuunurednnindlunesanisanu laswSouiisuiudnsnisidsumamasmain

Beta Yopnin 1 wansimdnmindlunesnnisanuinisdsunamesdnsnansuunuliesninnisidsunlamesdnsraneuuuesngundnnindvesnain
Beta 1A 1 wansimdnnindlunesanisamuiinisildsunlanesdnsmanuununnninnsivasunUasessasmane uLmuvesngumdnnindveanatn
Tracking Error 83 Hanauunuvasnowmuivszavsamlunisdounuudvidin Tnsmntracking error i mnefsnowmusniivssavsnmlumsaiiswmanouiny
TlndiAssfusudin e nosusmiifien tracking error g¢ aishsmaneuwmilnsiadevinsandvidinundu

Yield to Maturity Snsimanouinuainmsasmuluanasilasiosuasuimunety fesuamneendeiiazldiuluonannanoigrmasuaziufuiogldsy
Au Yundnaniluyaddagiu Iﬂﬂl“fﬁﬂﬁmﬁmamauLLVWM“ZJENﬂEN‘VJUﬁJJG]ﬂﬁﬁ‘VIﬁI funaanAadsiiniminvesield to Maturity Tesnsiasuiiusassaii
noILIIMIAMU Uaxiliosnn Yield to Maturity Smbemnsgudulesiuined Tannsmilulfivisuiousnmmaneuunussninnesusunsia sl

weuisiensewmaasmiiauasuinueoguazlanvaznisamuilndifesiuld

USEVIMANNSNEIAN15NDNU Mas 311n
Inséwni: 02 015 0222 www.talisam.co.th
LAl 89 ¥u 10 a9 1001-1002 81A15 AlA Capital Center AUUTYAALEAN LVWAULAY LYAAULAS NFIUNNT 10400



