novnusoURDAoWIAsIEISosUBou

INVESTMENT
MANAGEMENT

DAO

uSBnrannSwednnisnadnu mlo 911

neunuida mlo 1PWIBNE daw Kuviegainusiugos

DAOL FX ALPHA FUND NOT FOR RETAIL INVESTORS (DAOL-FXALPHA-UI)

Us:InNNaunusoL/ Naunaunusou
® NdJINUSOUWAN o ® N2JINUSOUWRINGS (Feeder Fund)
© NOUNUSOUNIUUAINUILUTADWIALNANUSIINA ® Ngunadnusou: Miscellaneous

ulvurenaznagnsnisadnu
° aunuTumdosJa\]nuvad MontLake Oriel UCITS PLATFORM ICAV— P/E FX Strategy Fund (noJnu

nan) Class USD Tuananunoaaisansy (USD) IWenadnuIneo Tneiadsluseudunyglutiou
nJnSoga: 80 vauyaANSweaugnsvadnadnu

® NOUNUKANUSKHISINNNSInG Waystone Management Company (IE) Limited 1a-usrisnisainu
Ine P/E Global LLC

® noununandannUs=auAlunisaguwanauinuanansiianilasuna:nisilasunlasvey
IAsuygNaunniA Ingasnulumsnaisouwusn1unIsIdu (Financial Derivative Instruments
(“FDI’s”) oin dryryrWolvosa (futures) aryryrwosidsa (forwards) lla=aryrynaoou (swaps)

naoanvu Exchange Traded Commodities (“ETCs”) lla:Exchange Traded Notes (“ETNs”) N
1ulUmuincurived UCITS a:psnansiunannidu gdSOUﬁdﬁOIﬁuﬂédVOdah§§q [ateld]

 naunulnganvaunuludryryrdovigaodntin (Derivatives) IHoINUUSANSNWNISUSHISNNS
aunu (Efficient Portfolio Management) lla:1WolauiunoUIAe (Hedging) MG 9:08ms1dou
nsaunuIio EPM gudnluinusoua: 100 voulaAnsweaauansvednadnu

® nodnunanv:ainuludryryrdovioaosntinAlFdannUs:airifioannouides Inodgu:ns
aInuaNann INAvINNIsSaINUIUATYrYGovIudodntin oA UoNUEou3S Absolute VaR Foull
AU 20% VoINAV agulsfinu neunulngia:nesnunana:IiasinulunsianshdaryryBovie
aountniy (Structured Note) Tu'ﬁws‘snssuvwaimuﬂﬁmmﬁaﬁu (Repurchase agreement) [U
ﬁws‘snssumsvwhﬁnns‘wﬂﬁﬁouéuna‘nns‘wa’mnﬁomsdduou (Short sale) Tljaunuluruoy
voufiaN1sSNUSoUauNU (ruoe private equity ) ||a:1u'rj5u|C1u|\Tv'aLJs:IfJuu”[ums§mmsadr1u 1Sulg
iJunsiiduiiionisusSHsan wAdeuvadnaunusoumUArrUATSIulAsINsIAnGU
NOINUKANDNAID Leverage tinunisadnuludnyryrdoviaasantin s:aunnsltd Leverage A
Auonulnedandousouvainisanuludryydovioaointinogs:ona 150% — 500% vou
YaANSWEAUANSVINaINUKAN At s:AUNSTS Leverage 919a0VUATE

® nagnsiunsusisinnisaunu: nadnulnersdinals:neunisindeulnonunednuKan &

ounaInuranUurddlnwaus:NouN1sSauNaNLLEIR (active management)

wansANduINUIa:AsTEIngounad 5 UUARU (%sol)

50.00% L
0.00% - -
~50.00% 2566 2567 2568
268%  -214% -18.23%
Hnounu M AstBIN Peer avg
wansAduvugounaunuudnkum (%mol)
YTD 3 1hou 6 Ifou 10~
nounu -4.37% -7.98% -4.59% -22.76%
BN = = - -
Aioaslunguiieonu = = - -
AJUTUWIUNSINU 16.44% 15.07% 15.02% 18.82%
AUULOUABTREIA = = - -
30~ 50+ 100+ ANAIAAT *
nounu -5.83% - - -5.39%
EREIn = = - -
Aioaglunguireonu = = - -
AJULIUWIUNSINU 16.51% - - 16.61%
AOWHULIOUABTRIIA = = - -

HIUNBIKR : * % sioU

nidotsoudouasUVoyadnfry Factsheet
Voua ru SUR 28 NUNWUS 2569
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AoWIEBNEIUNoWTUsdATY
Tnvaunuludryryrdovioaourtinnaunsweduauidudnsn
lanivasu Inuioasluseullutiounsn 80% vad NAV

volanaunusou
duvAN:IJyuNaINUSIY : 21 SudNAW 2565
: 21 SUOAW 2565
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5UISUBIU Class

ulvurenisingiuduwa
91gNdINU : Tunnun
nmisdasnunouiduy FX : MUNAWTIVOILINNISNaVNU

(dynamic hedging)

WINNISNDINUSOU
uelu=Ana noddrufinna @ 31 uns1AU 2569
UN9AISINNS d11899ng : 31 UNS1AL 2569
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INdUAUNDINU Morningstar : N/A
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DAOL-FXALPHA-UI-A
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n1sgonLsyasnu NISVIgAURLIOBaINU .
e o o h o voyaisana
durinnsso : NNdURIMS (A SurMSVIgAU  : NNAUNMS (v o
AnENEIALN 1 AUrinms) Andudountin1aurinmg  Maximum Drawdown :-25.580%
12a7r7n"s :9.00-15.30 U 10a1nIN1s :9.00-15.30 U Recovering Period :N/A
msdonsulsnium : 1 u1N MsvigAuvum - IUikun FX Hedging : 78.82%
Msdondianiuius: 1 un gonAUINEOVUR & 100 KLY dmsndounyuiduunisainu  : 15.15%
$:0:108MMSSURNUANILAU : T+5 JUMNS  gharpe Ratio . _0.0306
Iﬂarlohfvzlmsumumiﬂu T.+5 dunNINIs  Apha N/A
(T= dunnsnensvigAunuouadnu Ingliudu
_ , ! Beta :N/A
SOUAUNYAFNUS:INA) .
HIUNEIKR NOINUIAUORU NAV 2 Surinnisanlu Tracking Error :N/A
AsSSUItEURISENITUINNDINUSIU (% FioUvod NAV) O1GI0avVOINSIESIU (/A
. » L - Yield to Maturity : N/A
ASSSUItYU gugaluinu INUISY
N1SIANIS 2.675% 1.605%
souATgIe 6.42% 2.133% nsdnassmsadnulusinus:inAvounadnuxan
HUIYIKA

1. ANSSSUITOUSIUNBIAANITTL NNESsAvaW:nEoNE3UIAIED

2. soUANTE9Y Us:nousog Asssuitioun1sInnis anawals:Tosu unon:0uu ia: Algsnedu ng
SnsAISENIRUSIVaIATETdUIluToyanUsauTUNEHSosoU 6 IFouaNanvaInNaInu

3. lunsrifinednukan AuliuAnsssuidounisInnisusdoulioluAmeuINuItiossnNIsAnednuln
NuldavnulunavnusoumauszINFA (loyalty fee 180 rebate) USENIANISI=ANTUNSTARIUTIUOUMINGID

mnnidunSweauvoinadnu N/A

msssuItiouRISenifunNgiontos (% vouyardove)

ANsssuItioy gugaluinu 1iU9Sy
NSV 2.14% 1.605%
nsSUBoRU 2.14% gNIdUNISISUNIAU
nsduilasuntovainuiin - 2.14% 1.605%
nsduilasurtovainuoan  2.14% gnIdunsiSunifiu

n1slouruioy AUAUNEN:IduUSNIfU AUAUNEN:IduUSeNIfU

msdndassnisainuiungugnannssu/goonnsnas
5 supuIsNVaINaINUKAN

HUNYIKA

1. ANSSSUITEUSIUNBAANITTL NNEssAvaW:nEoE3UIAIED

2. USUNInNMsoamWasnunIUasuIUalAnsssuItoURISoNIfUSITiaTHdonAdaIRUNagnsHsoATEIny
TunsusmsInNIs

3.USUNINNNSONRWINSUNENISU anrgou HéoISunIfuANsssUIToURISUNIRUMNLTonLsanu Iny
o1wisunIfuAsssuItouAINaINGasdontosalnuIsia:ndu Ia-/miaisa:sieludnsAluinAu Tne
VunuAaeWiaveuusindnnns [eUSINIANISY-NINSUNIINIAAINISNISIENNS UsINNNMSN1sens
s:gz0aNIsiionsadrUosalnu DU

N/A

dndouUs:InNNSweduRaunu nSweidunadnu 5 Sugiuiisn

o dndou % S dndou %
BonannSwei . gonannswej )
VoIWasH VouwasH
UNIT TRUST 97.06 P/E FX Strategy Fund 97.06
SAVING ACCOUNT 2.94 . -
volanavnunan ~ e e
e ! NISYAESSNISAINUAIJOUNUAITIUUNIBOND (%)
N/A

N/A



DAOL-FXALPHA-UI-A
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msaur]uTunaar]ue‘iU|ﬁund'1 20% (novluds:InA 1a:rSonavsus:INF)

fionour]u : P/E FX Strategy Fund Weblink : https://www.waystone.com/funds/montlake-oriel-ucits-platform-icav-

sub-fund-pe-fx-strategy-fund/
ISIN code : IEOOBYQD3C34
Bloomberg code : PEFXSTU ID EQUITY

A198UY

Maximum Drawdown 1UasiBusiavinnuguanvesnasnusoulus:=uzioan 5 Ulound (Méoduinanfinesnunstdftvinsu 5 U) Inednens:au NAV rorLouRnguanluautiognmian
TUBouR NAV siertiosUSusioanad A1 Maximum Drawdown 10ulelaRdoslins udsnonuidudienev:vinnuainnisainulunednusou

Recovering Perlod s::0a1nsWuso iweiduiioyaliitiasnunsiumios=o:10anfuisinsyiANuaIaA9uEiIs:o:10aAWUNGULNRIRUNUISUAUTESw:10auuIniln

FX Hedging |Uas’|§uﬁvo\1msaunuiuaqaKlum'wds:mﬁUmsﬂo\]ﬁummwﬁ'aamno‘mswuanluésu

dnsndounyuidsumsadnu AoURVesNsTovarannsweTuwosmnednuiugoualnbodnatnty IngFuouINYaANARNGNS:HIIWaSOUVaIYaANNISEor ANNSWEAULWAsIUVaY
yaANSVIgraNNSWEvadneunusouTuseus:e:10a 1 UHNsouyann NAV veunadnusoulnasTuseus:6:10aiFgaiu nednusouRDAN portfolio turnover 89 UiStunisdovionannswe
UssnSavaujdnnisnednuiia:rintidsiununisovisnannswefay SusiosonsruiUsuuiRuutuWwanisanItuINUVeInaunuUsoUl ous:IDUAOUALAVaINMSEovIoraNNSweMINa1D
Sharpe Ratio & 18159Us=IWWANOUINUAIUIT UVOINaINUsoUIUSBUIRBUAUAIIUIA B391NNIsadnu [ngAIUINI9INWAR S :HI 1S NSIWANOUINUVOINOIN USIUAU
SMNSWANOUINUAUSIAIINAUIADY (risk-free rate) IUSBUIRBUAUANITEIIUULINSENU (standard deviation) Veunadnusou AN Sharpe Ratio &:foufyansiwanauinuANeINUsaUAIS
IFsUImUTUITosAIBEAUAIIFLIRNEINUSIUSULN [nonaunUsOURTAN Sharpe Ratio 49nd19:10UNeuNUATUs:ANSNWIUNISUSHISIANMSAINUARRNSN tedonlsisuwaneulnuaou
WURgUNSNMeTFis:AUASLIFBIRBIAU

Alpha wanauinudouiRuvadnesnusoUIeIUSBUIRBUAUATEIR (benchmark) Inern Alpha Rgu HUNBTY NednuaNUNSNESVWanaUINUTFEINGAsTESR Bubuwands-ansniwved
wdnnsnavnulunisAnidonndonidundziinasnuiunanndwelnogwinunzau

Beta s:Aulla:AANNTsIUABUIUauvesdnswanauinuvasrannsweluwasnnisainu IngiussuiisuiudnsinisiUdsulasvednana Beta Uoundn 1 1anddn nannswealuwosmnis
asnuinsivaguilacvessnsiuanauinuliosnsiNsiUasulualvosdnswanouinUVaINaUHaNNSWEvaInatm Beta UINNdN 1 IIdAIS1 KANNSweTuwesmnsaunuinisiUagunay
VoUdNSWaNeUINULINNIINNSIUAEUIUAIVEIaNSLARBUINUVOINUHANNSWEVaInaIn

Tracking Error a‘mswwamaunnuva\]nauquUUs:ﬁnémwfunwéuuuuuﬁwﬁﬁm TRerAN tracking error 611 hmﬁﬁunounusouGUs:énémwiumsaéwwamounnuTﬁTna"lﬁadﬁuﬁuﬂﬁﬁm
N9UNUSOURDAN tracking error gu 9:08nswaneuINUInuInauKN9INABTZIAUNTU

Yield to Maturity Sns1wanouinuannnisasnuiunsiansritinetiosunsurikunany daAiuoruainaenidefe:lisulusunAnnasnognsiansia:Iusiune-lHSUAU UnunAnaniuyad
J990u [nelianansiwanouinuVeINauNUsIURsIaNsHil AusruRINANIadtotintnvay Yield to Maturity vodnsanskitiifia:cioRnednubnisainu asitiednn Yield to Maturity 0
nussumsguibuilesiBusiriol) SuanunsnunlUlEIUSuUIRuUSRSWAnoUINUS-HIINaINUSIURSIEnsHinDUloUNefionseunsnanshiivuAsUruRengia:danuru=n1saInuARIN&IAed

nulea

uSUnKannSweANIsNadnu Ml 971R
InsAwri: 0-2351-1800 NA 2
www.daolinvestment.co.th

Rog: 87/2 01ANs801$8N01008 BU 9
ooagBudiwaa nuUNY INOIQUWT
IvAUNU3U NsaINwurIuAS 10330


https://www.waystone.com/funds/montlake-oriel-ucits-platform-icav-sub-fund-pe-fx-strategy-fund/
https://www.waystone.com/funds/montlake-oriel-ucits-platform-icav-sub-fund-pe-fx-strategy-fund/

lenansus:naunisavnuvevgainuselrnjwidy (Ultra High Net Worth Investors)
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Twisn lavhgifiontiovainu
aINUIUNOINUITA ... Fuvegadnusogos InsnednudnonuidsianAry At

1. ulvurenisainu
navnuidn Alo 1lewWIdng dawn Kauvigasnusiggos v:1tuadnuluruogasnuvey MontLake Oriel UCITS PLATFORM
ICAV- P/E FX Strategy Fund (novnurian) Class Platform USD Tuananunoaansansy (USD) IWgunadnuined Tneiaasiusou
UunysludeunanSoua: 80 vouyannSwegaudgnsvadnavnu

nauNUMANDSMNUs:auATuNsaswanauinuINndnsianiUaguia:-msiuasunladvediAsugiaunina Inodnisainulunsnans
OUWUSNINISIU (financial derivative instruments (FDIs)) [N &Yty WoI90s4d (futures) dryrywasiasn (forwards) lla:
drurynaoou (swaps) Madn9U Exchange Traded Commodities (‘ETCs”) lla:Exchange Traded Notes (“ETNs”) A 1JulUn
INfUrivou UCITS lla:mnsiansiunainigu ?Sasouﬁ\]ﬁomuné\]vouaﬂgq k3]

2, novnuadnuludryry1dovieaoanti (Derivatives)
msa\lnuTueTryry'looUz?'uhéoéfyfy'\\T\/omas’ar‘iﬁvovwiuma'm (Organized Exchange) E‘i\mo\]nuaflmsna\]quIﬁTmUmsomu
Js=nu (Margin) |\T\ian\1ﬁumsILJUﬁUﬁm'1ua‘ryry'1 Imamso'mmuUs:ﬁunTvs\]|§nL]oammsna\]quTuﬁryrmr‘iGLvJamU'mIﬁ 15U
na1ne1erinhuAlRoIUUSAUINSIA 5% vouyaAdryryn duwalidnsiwanauinu (fnls / vinnu) IRavuludnsiiguido
IRouAuITARURaINU BulunstifineunuAANISRIgNEToY NsoIIUUs:AUNBuIENTes Nednufv:TRrlsiduduouun Is
TUN1IMSINUTIL KINNBYNUATIANISNUEANTSOWIIUUS:AUIFBdIaNUog naunufionavianuidudruouunis agilsfiniy
gadnuv:vianulinudosa: 100 vedyaAiuadnuvadiadnu suduNedNURIKUN=aUAULadNUARDTIIUNSIIURENSNSU

AOUIEENIINWAVIANUTE

AV VWTFSUAMU=UIW IR LN KUNAR S UASUIRUBBUIINATNIU N.a.0. [(Iu=Unsainu) Buvawisnle sunsiula:nn
AITNTenaUMSARAUTIAINUIRIAUANUNU: HOUlv WamauINU IIa=ANUIEBINednUsoU RUANUIAENEIrED ANUBUGOUTAIEU A
AUIIRNEWINMsadnUiuNauNUsoURoIU

Vil AnunTeyanasnueg WASUOUIED ia-nnaddugoun 9-ynWumnuiednuy ofruanaonvuioulviusnnluriudedusouveou
uSYNYIANISNNUS:MS

adgdo Sign X gfiortiovaunu
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VwiiBugeulrusinInnsinivaiioyandelfioyavesviwis A TnEoAISAUUSE NdAnTs TunsidaiweinyAnad uRIneovou
WeonsovaouAruaLURTUNsasnulunsansArnuALs

DAOL INVESTMENT MANAGEMENT COMPANY LIMITED
usnnannswednanasnaanu ale 911A

87/2 CRC Tower, 9th Floor, All Seasons Place, Wireless Road, Lumpini, Pathumwan, Bangkok 10330 TAX ID 0105561093061
|V 87/2 21A1s801$8N"0190$ SUR 9 20aB5UdIWag NUUANY IVOIQUTE vAUNU3U NSIINWLKALAS 10330 lavds=9woidundons 0105561093061

(®) contactcenter@daol.co.th (&) 02351 1800 @ www.deolcoth  (F) daolinvestment Hin1/2



