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

Us=INNNaunNuUso/ Naunavnusou

® NOINUSIUKAEL , ® N2INUSOUWAINGS (Feeder Fund)
® nounusouRItiuauNUILUTANUIFEIANIUS:INA @ ndunaunusou: Miscellaneous

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

ran) Class USD Tuanariunoaansarnsy (USD) Iadnadnuifies Insioauluseulunyglutiou
n3nSoya: 80 vauyaANSweaUgNSvVaInaInu

® NOUNUKAaNUSKISINNNSInG Waystone Management Company (IE) Limited 1a=usiisnisainu
Ine P/E Global LLC

® noununandannUs=auAlunisaguwanauinuanansiianilasuna:nisilasunlasvey
IAsuygNaunniA Ingasnulumsnaisouwusn1unIsIdu (Financial Derivative Instruments
(“FDI’s™) ouin 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]

 nounulnganvaunuludryryrdovigaodntin (Derivatives) IHOINUUSANSNIWNISUSHISNNS
aunu (Efficient Portfolio Management) lla:1WoUauiunoUIde (Hedging) Mt 9:08msndou
nsaunuIio EPM gudnluinusoua: 100 vouljarnsweaauansvednadnu

® nodnunanv:ainuludryryrdovioaosntinAnlFEannUs:airifioannouides Inodgu:ns
aInuaNann INAvINNIsSaINUIUANYrYGov1udadntin oA UoNUEou3S Absolute VaR Foull
IAU 20% VoINAV agulsfinu neunulngia:nesnunana:TuasinulunsianshdaryryBovie
aourlinnui (Structured Note) Tu'rhs‘snssuvwimaﬂﬁryrm??aﬁu (Repurchase agreement) [U
ﬁws‘snssumsvwhﬁnns‘wﬂﬁﬁouéuna‘nns‘wa’mnﬁomsdduou (Short sale) Tljaunuluruoy
voufiaNIsiuUsSoUaunuU (MUoY private equity) ||a:1u'rjﬁu|ﬁu|\Tv'aLJs:IsJuu"[ums<7mmsadr1u Bune
iJunsiiduiiionisusSHsan wAdeuvadnaunusoumUArrUATSIulAsINsIAnGU
NOINUKANDNAID Leverage inunisadnuludnyryrdovigasantin Os:aunnsltd Leverage A
Auonulnedandousouvainisanuiudryryndovioaointinogs:Hona 150% — 500% vou
YaANSWEAUANSVINaINUKAN At s:AUNSTS Leverage 919a0VUATE

® nagnsiunsusisinnisaunu: nadnulneradinwals:neunisindeulnonunednuKan &
sunadnuraNUIKATHLAUS:NEUNSEINOABTEIN (active management)

wansANduINUIa:AsTEIngounad 5 UUANU (%sol)
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W nounu W ABUEA Peer avg

wansAduvugounaunuudnkum (%mol)

YTD 31U 6 Ifou 1U
noJnu 12.49% 12.78% 1.90% 12.49%
ERTEIN _ - _ B
AoasTuNguIAonU - - _ _
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DAOL-FXALPHA-UI-A

n1sgonLsyaInu NISVIgAUNLIOBaINU

Surinnsso : NNOUNMS SUNNISVIgAU  : NNOUNMS Ed
AnduEoItin 1 aurinms) ANEEIUN 1 SURIMS)

10a1riNs :9.00-15.30U 10a1rN1s :9.00-15.30U

nsoASuIsNVUA : 1 UMN msvigAuTUA - ufnun

gonAUIKdoTUAN 1 100 HUoY
S::10a1N1SSUNUATVIUAU : T+5

msdonduanlUiumi: 1 uan

KUNEIKR S:0:19a1N1SSURUANIEAU : N8Tu 5 SUiNIsTUIRSUAUINUSIANSUBoAUKLSBaInU
(NOINUI=AUIN NAV 2 Surinnisaall) Nud Jeguutjdonussainue:-IAsuiiuAtvigAurtovadnu
n1elu 5 SurnnstuiAduring1enTs IneliusousurgAANIUSINF

Fhsssmﬁuur‘iléun|ﬁumnna\1r1usou (% sioUvou NAV)

ANsssuItioy gugaluinu 1iU9Sy
N1SYNNIS 2.675% 1.605%
souAGIng 6.42% 2.503%
HUIYIKA

1. ANSSSUITOUSIUNBIAANITTL NNESsAvaW:nEoNE3UIAIED

2. soUANTE9Y Us:nousog Asssuitioun1sInnis anawals:Tosu unon:0uu a: Algssdu ne
SnsAISENIRUSIVaIATETdUIluToyanUsauTUNEHSosoU 6 IFouaNanvaInNaInu

3. lunsrifinednukan AuliuAnsssuidounisInnisusdoulioluAmeuINuItiossnNIsAnednuln
Nuldavnulunavnusoumaus:zINFA (loyalty fee 180 rebate) USENINNISY=ANTUNSTARIUTILOUMINGID
nnidunsweauvasnaunu

AsssuItoURISunIfuMNEfionuoe (% vouyarAoviu)

AnsssuItieu gugnluinu IU9Sy
NSV 2.14% 1.605%
nsSUBoRU 2.14% gNIdUNISISUNIAU
nsduilasuntovainuiin - 2.14% 1.605%
nsduilasurtovainuoan  2.14% gnIdunsiSunifiu

n1slouruioy AUAUNEN:IduUSNIfU AUAUNEN:IduUSeNIfU
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1. AsssuItiuUSOUNBYaANITIL MdssiviawrsonFaulnldD

2. USBNINNsoRmIstUNIUGsUIlasAsssUItUURISENIAULSIMalraenndedunagnséoAlETe
TunsusmsInNIs

3.USUNINNNSONIWINSUNENISU anrgou KéoISunIfuANsssUIToURISuNIRUMNLHonLssainu [ny
owiSunIfuAsssuItiouMINaNGAidorUovainuira:ngu a-/réoirazsnelusnsAluinAu e
VunuAaeiaveuusindnnns [nBUSINIANISY-NINSIUNIINIAATINISNISIENNS UsINNNMSN1sens
s:g=0aINIsiionsadrUoainu DU

dndouUs:InNNSweduRaunu nSweidunadnu 5 Sugiuiisn

o dndou % S dndou %
gonannswe . gonannswe .
VOIWOSH VOUWOSH
UNIT TRUST 93.99 P/E FX Strategy Fund 93.99
SAVING ACCOUNT 6.01
voyanaununhan
N/A

voyaiguana
Maximum Drawdown

Recovering Period
FX Hedging

dmsdouryuIduUNISaINU

Sharpe Ratio

Alpha

Beta

Tracking Error
01gl0auvaInsASKT
Yield to Maturity

:-14.41%
: N/A
:60.43%
0 11.68%
: 0.0968

: N/A

: N/A

: N/A

: N/A

: N/A

nsdnassmsadnulusinus:inAvounadnuxan

N/A

msdndassnisainuiungugnannssu/goonnsnas
5 duAUIISNVOINDINUKAN

N/A

MsInassnsavnuUAUSUAUASULNGOO (%)

N/A



DAOL-FXALPHA-UI-A
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msaur]uTunaar]ue‘iU|ﬁund'1 20% (novluds:InA 1a:rSonavmuus: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 IUasiBusiavinnuguanvesnasnusoulus:=u:ioan 5 Uloundy (Méaduindnainesnunsttngvlnsu 5 U) Inednens:au NAV rorLouRnguanluautiognmian
TUBIR NAV siertiosUsSusioanad A Maximum Drawdown 1DUVelaRdoslins udInoUIdBIRe199:vIANUINNSaINUlUNEINUSIU

Recovering Period s::0a1n1sWuso iweiduiioyaliitiasnunsiumios=o:10anfuisinsyiANuaIanaurius:o:0anAWUNGULNRIRUNUISUAUTES w:10auuIniln

FX Hedging |Uos’|8uvivo\1msaunuiuar1aK]umuLJs:lnﬂﬁUmsﬂodﬁummwéaumnémsquamuéuu

ansndaunyuIBBuNMsaInu AcURVaInstevanannsweluwesnanainulugouioaningouioant INANUOUIINYAANARINGNSMWASIUVIYaRINISEor ANNSWENULWASIUVEY
yaANSVIgraNNSWEvadneunusouTuseus::10a 1 UnNseiouyarn NAV veunadnusoulnasTuseus:6:10aiFgaiu nednusouRDAN portfolio turnover 89 UiStunisdovionannswe
UosnSavaajdnnisnednuiia:rintidsiununisovisnannswefay SusiosonsruniUsuuiRuutuwanissanItuInuvesnaunusaoul Wous:IDUAOUALAVaINNSEovIoranNSWemINaN0
Sharpe Ratio & 18159Us=9WWANOUINUAIUIN UVOINaINUsoUIUSBUIRBUAUAIIUIA B391NN1sadnu [ngAIUINI9INWAR S :HI 1S NSIWANOUINUVOINOIN USIUAU
SMSWANOUINUAUSIAIINAUIADY (risk-free rate) IUSBUIRBUAUANITENIULLINSENU (standard deviation) Veunednusou AN Sharpe Ratio &:foUfyansiwanauinuANeINUsIUAIS
IFsUImUTUITosAIBEAUAIIFLIRNEINUSOUSULN [ngnaunUsOURTAN Sharpe Ratio 49nd19:10UNeINUATUs:ANSNWIUN1SUSHNSIANNSaINUARRNSN Itedonlisuwaneulnuaou
WURgINSINeTFs:AUAIFLIIREOAU

Alpha WanauIinudouIRUvaJnednUsoUIelUSEUIRBUAUABTEIR (benchmark) [nern Alpha Rgy KUY NednuaUNSNESWWanaUINUIFEINGAsTESR Bubuwands-ansniwved
wdnnsnaunulunisAnidonndonidunoziinasnuiunanndwelnog Winunzau

Beta s=fula:AANINsIUABUIadvesdnswanauiinuvasnanndweluwesnnisadnu Ingiusuuifounudnsinisivdouiladvounann Beta toundn 1 1dnudn Kannsweluwosnnns
adnudnisilaguiladvesdnsiuanauinulioundnnisiuasulaivelsnswaneulinuvaInauranndwevounann Beta INN31 1 1I3AI31 nannsweluweasnnisainubinisiuasunay

VoUdNSWANeUINULINNSINTSIUAEUIUAIVEIaNSIWARBUINUVOINEUHANNSWEVOINAIA

Tracking Error o‘mswuamounnuva\]nadr]uUUs:én@mwTum&éUU||UUﬁUU§5m TngrnN tracking error 61 ruNetiunadnusoubUs:ansnwiunisasiwanaulinUIKindiReINUABTEIA
N9UNUSOURDAN tracking error gu 9:08nswaneuINUInuInauKN9INABTZIAUNTU

Yield to Maturity Sns1wanouinuannnisasnuiunsiansritinetiosunsurikunany daAiuoruainaenidefe:lisulusunAnnasnognsiansia:Iusiune-lHSUAU UnunAnaniuyad
J99UU InglEINansanaUINUYEINeINUSIURSNANSKT AUSNUINANIREDdoItrinvey Yield to Maturity vosnsnansiiifia=iofinounubnisainu la:itiedan Yield to Maturity I
nussumsgubuilesiBusiriol) SuanunsnunlUlEIUSuUIRuUSRSIWAnoUINUS-HIINaINUSIURSIENsHinDUloUNefionseunsnanskriisuAsUrHuAengia:danuru=n1sainuRINEIAEY
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DAOL

||a:||uua\1mu§uns1unmméua

Or
c
Sl
~
~

Twisn lavAgifiortiovainu
aINUIUNOINUITA ... Fuvegadnusioges InunednudnonuidssianAry At

1. ulvurunisainu
navnuIdn Alo 1lewWIdng dawn Kauvigasnusiggos v:1tuadnuluruogasnuvey MontLake Oriel UCITS PLATFORM
ICAV- P/E FX Strategy Fund (novnurian) Class Platform USD Tuananunoaansansy (USD) IWgunadnuine Tneiaasiusou
UdnysludeunanSoua: 80 vouyaAnSwegaudgnsvadnavnu

nauNUMaNDTSMNUs:auATuNsaswanauinuIndnsianiUasuia:-msiuasunladveiAsugiaunna Insdnisainulunsnans
oUWUSNINISIIU (financial derivative instruments (FDIs)) [N dryty1Wo190s4d (futures) dryrywasiasn (forwards) lla:
drurynaoou (swaps) Madn9U Exchange Traded Commodities (‘ETCs”) lla:Exchange Traded Notes (“ETNs”) A 1JulUn
INfUrivou UCITS lla:mnsiansiunainigu ﬁusouﬁuﬁoﬂuma‘uvouam@q k]3]

2. nevnuainuludryryoviedoantin (Derivatives)
msa\lnuTueTryry'looUz?'uhéoéfyfy'\\T\/omas’ar‘iﬁvovwiuma'm (Organized Exchange) z‘i\mo\]nuaflmsnaur}ulmmamsowmu
Js=nu (Margin) |\T\ian\1ﬁumsILJUﬁUﬁm'1ua‘ryry'1 Imamso'mmuUs:ﬁunTvs\]|§nL]oammsna\]quTuﬁryrmr‘iGLvJamU'mIﬁ 15U
nane19rihuATRoNIIUUSAUINSIIA 5% vouyaAdryryn duwalisnsiwanauinu (fnls / vianu) INaVUTUSASIREIDe
IRvuAuITARURaINU BulunsifnednuAANISNnNFaY NMsoNRUUS=AUINEuIENU8 Nounuiie:IdrIsiJusiuouun Ik
TUN1IASINUTIL KINNBYNUAIANISNUEANTSOWIIUUS:AUIFBdIaNUog naunufionavianuidudruouunis agilsiniu
gadnuv:vianulinudosa: 100 veuyaAiuainuvadiainu euduNadnuIKUN=auAUEadnuATIIU=NSIIURESNSU

AOUIEENIINWAVIANUTE

AV TWRNTESUAMU=UNIW LIRLINIIKUNAR S UASUIRUBBUINNATNNU N.a.0. [Iu=Unnsainu) Saiawisilisunsiuia:nn
AITNTenaUMSARAUTIAINUIRIAUANUNU: HOUlv WamauINU IIa=ANUIEBINednUsoU RUANUIAENEIrED ANUBUGOUTAIGU A
AUIIRNEWINMsadnUiuNauNUsoURoIU

Vil Anunieyanasnueg WASUTOUIED la-nnatdugeun 9:-ynWunuiedmuvenruanasnauiioulvA Ushngluktivdos souved
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DAOL INVESTMENT MANAGEMENT COMPANY LIMITED

usBnHannsweIANsneadnu mle 91nA

87/2 CRC Tower, 52nd Floor, All Seasons Place, Wireless Road, Lumpini, Pathumwan, Bangkok 10330 TAX ID 0105561093061

1avi 87/2 21A1stensENoI00s BUR 52 eeatdiudiwad nUUANE IIVOJAUWG IvaUNU3U NsainwuKIUAS 10330 IavUs:91mogidunitiens 0105561093061

nin1/2
@ contactcenter@daol.co.th @ 02351 1800 www.daol.co.th @ daclinvestment



