s
nawulangslne Wnd Budu 16 AW /4 KTAM

KTF16 o )

Krung Thai Fixed income 16
FeulEay sefuaadesvanasyy
59UsTELLIANUYTAUGATUN 28 NUATWUS 2566 a1 2 3 n 5 6 7 8 8+ g

* posyuiliinsudladelassnisarnidy “nesudangsive navea find dudu 1Y16” wiludu “nsmulangslve find

dudy 16”7 neilnalddedu aawaiud 14 Juray 2565 Wusuly

sounudeyaifufuuazveuniisdatuiuléi
UsEnuanningdanisnasu nislne d1da (@vvw)
Tnsdnii 0-2686-6100 uilnd 0-2670-0430
Callcenter@ktam.co.th



nawulangslne Wng Budu 16 , 'KTAM

Krung Thai Fixed income 16

KTF16

Seu vihugtevhgamu

a o

nowudangalne And dudu 16

=

Usemvendsneulszdnt seuldnTaaudiun 1 Juia 2565 feTui 28 nuAius 2566 voinasnulangilng

#ing Budu 16 Wesenuman1satiuuvesnewulivingtieniisamulinu

Uitvveveunszaaiugiombhsawuduediege Alduouanulindaliudnuimstuamuvewin usendng

N o & ' A a a ' oA a a a !
ﬂuﬂuiuﬂquﬁﬂiﬂ LLaz‘VpJLﬁ/lmmmmmLWEJUSW]SNN‘UEJWHHEJ SJNmJi%ﬁVISﬂWWVIQIWIEﬂU

YDLEANIANUTUND

Usgnudnmsnddnanisnesmu nslng 910 (@)

Page 1]|5189uuszanl



nasnuilangalne Wnd BuAu 16

S KTAM

KTF16 o )
Krung Thai Fixed income 16
A1319UTBUTIEUNANTITANTUIUYDY
nasnulangslne And BuAu 16
. . HAN1IANLENIY (FUgn o1 28 NUATWUS 2566)
AUAANSLUYY/ . A
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ulgulens dounas | doumds | dounds | doundy | dounas | daunas -
(V) YTD - 3 - - - - nUyUY
AU 39U | 6 LhBuU 14 34 51 109
nasnNu
KTF16 1 flunAu 2564 9.1708 0.00% -0.02% | -1.95% | -4.47% N/A N/A N/A -4.22%
Benchmark - - 0.64% -0.29% | -1.22% N/A N/A N/A N/A N/A
AUAUHIUYD
. - - - 2.08% 1.86% 2.55% 2.42% N/A N/A N/A 2.45%
HAN1IANTUIU
AUAUHIUYD
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Benchmark N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
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. N/A N/A N/A N/A N/A N/A N/A N/A | 2.48% | 2.47%
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AEENUYRST TR | N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
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UARAINUTIANAAA

372,820,227.69

5,233,085.68
11,519,765.59
340,288,881.69

15,778,494.73
863,925,342.49
863,925,342.49
-42,868,337.44

-1,023,307.72
-40,209,681.52
-899,643.20
-735,705.00
36,731,978.56
37,261,855.78
-529,877.22
1,230,609,211.30
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%NAV
30.30
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yaAn a Suil 28 nuAWuS 2566
NHUVBINTIAT YAAIMINTIANAIN  %NAV
(n) asansniasgive/msansniasgenaseine 0.00 0.00
() m’lmsﬁﬁmmsﬁﬁﬂgwmaLaww%’mégﬁu SUIAITHIYY 0.00 0.00

vieusimiuududoen/giuseyentae/adnudymuss iy

(®) mﬁm‘iﬁaﬁgaaﬂﬁﬁﬁﬁwmﬁ% rating TusgAU investment grade 16,752,851.27 1.36
Hurjean/fuses/onta/adnme/AUssiy

(1) nansvidereendifiussmitlasunisiasusuanmindedeluszduiisinia 0.00 0.00
investment grade %3alyd rating Lﬂuﬁaaﬂ/;ﬁmaﬂ/aW‘S’a/aé’ﬂué'a/ﬁgwﬂisﬁ”u

o

adaugegn (upper imit) iv3Emdants amairazamulungu (1) 15.00% NAV

31882 88ARINTIHITUALIUAUAINUYDNDVRINTIEINNAI LU port
nawuiUangalve Wnd dudu 16

yaA1 o Uil 28 nuAWUS 2566

s foon é’uﬂsu 51:!51:?1’:’1& yaf1Aw

Amun UYane 31A1AAN
g U UTMTAUNING NIMmmIalzg 25/5/2567 A- 5,233,085.68
viug U, 9933U Wioniwesh 16/1/2567  BBB+ 996,978.38
g Ui, 9035 WieNNe TR 16/7/2566 BBB+ 10,522,787.21
mhgau sanIvid unR.wannInddnn1snewu nydlve 151,804,311.92
vheamu aTavl v vdnninddnnisnamu nyslne 188,484,569.77
mhgasu Al PIMCO 191,291,383.46

. % JP MORGAN ASSET MANAGEMENT
NUITNU A3 1TUU 82,346,163.30
(EUROPE) SARL

Mﬂaaaﬂnu A51815%H  Blackrock International Management 266,907,471.12
%ﬂ’;ﬁlamu @sn@sull Blackrock International Management 323,380,324.61

dayan13aemu nan13AENIU WaTAUNUNILYBINANSALTLY
vasnawmunluisUssmaniiundt 20%
N/A
s ' A A = @ ] A @ - - o a
e : lunsalfinesusisszmafutumsssuieunsdanmsuiduieidurnouunuiiesinnsinesmuiRuly
awulunasusudsUseng (loyalty fee %38 rebate) UsEndanisazanlunisliiudumdnanandunsndduves

LIV
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anuanansolunmstssniisounoasdeifivuiususuiashniioglussiugani

BB  asdnsvidensianvilinnuidedlussdiugs desnamansviifiarmannsalunistisznen dounsAutuslunasis
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nawuangslneg And Sudu 16

nosuiliangslvg find Sudy 16 Wude neauidangilve Inavea find Sudu 1v16 Fuduneauiiiuloune
awulunindaudssavanaril/dudinsinsssmanudsulitiosninfesay 80 vesyarmingaugn’ Tnsnagnsiiuves
ﬂamuﬁLﬁuamﬂummusm Invesco Asian Bond Fixed Maturity Fund 2022 - V (Class C USD Acc) tiusagay 20 U84
yarm3Indaugvd seuniletuil 14 funaw 2565 newuldsueyliEliudsudenssuidu nemuiliangslne find dudy 16
n¥ouusuid suulsursdunswululsymad fuloursaamulun g dulse e ey Yoo uATIANTE 19
AnsUszimanazluUszma (Fund of Funds) Tnsledssiuiulitesninfesas 80 vosyarmingduansvesnasu uay
nosuansaamulusiisUszmaldliiiudesas 79 vesyarmingduans lnedulouisdesiuninudssainsns
wanuasumunasfidevesfinnisnawy meamuvsnemuINsiUssna fenaasiinsamuifuninfesay 20 ves

U q

yaAmSngAuansvenau fe Newnu PIMCO GIS Income Fund Share (Class INST-ACC) [PIMINIA]

1. anmaaalutasiausiudl 1 Sunaw 2565 Sefudl 28 nuanius 2566

amgamannasvilanluseudfkiuindgeudunusunsnanuinateiuiiofisaiduilan waggn
‘g’lLa‘uﬁ]’madﬂi’]lﬂ,‘ugLﬂiumﬂﬁﬂiﬁﬁmﬁa‘v\jdsﬁuaEJ"NTJG]L%’JLLaxQﬁﬂ’j’]izﬁUﬁSU’lﬂﬁﬂa?dﬂi%mﬂﬁi’m“} AaluAout1saIn v
TisumanasusasUssmadasaiunenidomnnuazsetiodludnuae Front Load ievgasniaifisduvesiuile wilae
suIAInansansge (FED) Mudunonidedudifoudiunay 2565 91nsedu 0% - 0.25% g3y 4.50%-4.75% luiiou
nunuS 2566 FefiualsiAniu USD wlsmedenaduduthdetifuiuie uaznafulisumanansussmasngg sialan
Usunonidstum 1wy su1A1sNansdanguly 375bps. suin1snatsylsUTu 300bps. SUIANINANLAMELHEY 250bps.
uazAnznssnlsusmatuvedinetuaenidy 100 bps. sy

Tulnsunagevinevesd 2565 nammaiuiduiunsyvanamosmathiusazaudloa s uazuuiliududle

= o a

VDINIENIT waenaeUssimamlansuiidnvrasas Suddygauasygivasiouanudsavannatlussuzdaly 39

v
1

Tinanainmsainsuasnatssamaneg asdutunenidsdniiveasiias uarUssdivinendoazidngynggalunds
usnesd 2566 uilimaamanaviynnguduiiuiathg

Tasamsuszrinedudl 1 Suiau 2565 Setuil 28 nuniug 2566 nansuwuTIBINGuTUsTATIFUIalan (BBG
Global Treasury Total Return Index [TRI] Value Unhedged) Anausauag -14.4 ﬂq'um’]mwﬁyw nvulan (BBG Agg
Corporate Total Return Index Value Unhedged USD) Anausasay -10.8 mimmwmwﬁlammzﬁu High Yield (BBG

a v

High Yield Total Return Index Value Unhedged) Anausaeay -6.5 LLazﬂq'ummmwﬁvmmmﬁmim' (BB EM USD
Aggregate Total Return Index Value Unhedged) Anausataz -7.8

Tuszeedaly ameinaiansansviiiilanasdiiemsusuituninBiiium antlads (1) Guilefitugagean
uazrdseglutaeas (2) Fed Fund Rate 9sdugsandi 5.00%+/- Tu 1H66 Fsazannisudedves USD (3) iaswghalanay
dgnmrannes/sraedlulil wavasludaforenideitingrasas sgndlsiniu nsfisumsnanaUssmerinsas ey
poniderousieiisanaranansdinainnuiuinusonain sufeladoidssduansu msfafumanisé o1avild

SulalduSuanasnuinain ausravihliiaenuliiueuluiianisnendelaan
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Tunsdansidanagns §3nn1sneamuazdwiaiuamududiuveaiuamumndn (Core Portfolio) Inen13aeg
dinGuasulfaenndestunuliuiannend slnsddsseduidmneranouunufieaniaanaenids (Running
Yield) uazaruaNsziuANAssiusIALaziAsAn (Market & Credit Risk) lailigaiduly $nwianudangulianunsa
ﬂ%’mﬂﬁawfwwﬁ’ﬂmsamu (Satellite Portfolio) aaandasfiun1izaaiaiiniainazdaiinisunisiiuanusses (Range-

bound Trade)

2. dwiiuseutiiydaeuatuil 1 funau 2565 Befuil 28 nuaus 2566

lunsdanisamu vsenmdnninddanisnesu ngelng 91dn @mww) eveesdaassiulvamulunieamu
nesuTITluUsEmALazAnssma wasiimsuiudndiunisamuliaenadesiuniznmsamuiarnisaanisaidng
pondouazausiasin wesnnisasmu a Juil 28 nuantus 2566 fn1sasulunesuan/ETF sslsenea Sovas
70.20 woayarmindauans wadundunomuiiiuamuiusdasiguiaaniss Seuay 32.85 vesyarminddugns uas
nauneauilliuasunsIaIsuiiionsu (nvestment Grade ua High Yield) fouay 37.35 vaayarmingauans dmsy

a '

msasululszmalidndiuiosas 29.18 veayarmingduans wnlunemusasmasuiilulszimadosay 27.65 uaz

q

awulagnsdlussasvionsusdu Investment Grade $ovay 1.53 vasyarmingaugrinuaiiy dufivdedunsie
Ruanfieuimsanmages mensiilsnaquanndyandenesnnuandisudimii wagsemamedayd situamu
TushssemafinisTannudssndanuandsuiouimunliidesnindosas 90 wagnesuiinaynsaiuaudndiuns
awguiummmmﬁnaju High Yield Wuneanus/ETFs Tauiuliiiuiovay 20 vegadminddugns

=) ¥

3. mswasundasiiadulusaulydniunliawisuiuseutuydnount

v

d

dndrunisasyu a Fudl 1 flunan 2565 Wisuitsuiy Juil 28 puaiug 2566 nesyu thifuamudlsainnis
"La'aauvm'qaamuﬂamusm Invesco Asian Bond Fixed Maturity Fund 2022 -V (Class C USD Acc) wagtIunin
inalszmainsuivualufoununiius iluinassnszavamulunesmusa/eTrs meluulouioiagnagndnisamu
Tyl quieudi 28 nuaiug 2566 newmuiinsaspulumizeamuvenasusin/ETFs seUsena tiutududosar 70.20
yosyarmIngaugr’ amulumhsamuvemnesmusmlulssmaiistuduiosay 27.65 amulunnasviionuulnediy
Judeway 1.53 dwiwdaduiuaniionisdniuny ﬁ"ﬂ,smmqummé’zym%amaé’mwLLaﬂLU?{aumwﬁmmﬁ’m% G

F1eMsmeUnyTaue Waduiosay 0.62 veswaAmingduans
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nauilangelng And dudu 16
(AuTenasuilansslne Tnavea Aind Sudu 1Y16)
JUUEASFIULNTRY
o Fuil 28 nuAuS 2566
Wi : um

NUYLNN) 2566 2565
Aunsng
L'Euamuuamﬁw;damqaﬁiiu 425 1,220,891,425.61 3,397,606,710.71
HUNINSUIANS 55,496,480.25 3,785,970.53
ﬂ@ﬂLﬁEJﬁN%JU 100,507.37 16,222,437.66
Aldaeson1sinUeyd 45 - 6,561.10
SuRUNING 1,276,488,413.23 3,417,621,680.00
wiiau
wilAunsiansouitus 8 42,868,337.44 255,966,199.33
La’]’mﬁmﬂﬂﬁ%’wﬁaﬁwmaamu 458,260.00 -
AlT918A9978 2,552,604.49 3,140,527.50
mw*ﬁ”u 45,879,201.93 259,106,726.83
FuRUNTNIgNs 1,230,609,211.30 3,158,514,953.17
Aunswdans :

NunlsuNgReniiuamu

1,341,864,435.20

3,290,111,856.04

ls@iavuazay
ytusuauna 97,617,413.68 -
VIANUALALIINNTANTUIY (208,872,637.58) (131,596,902.87)
FUFUNTNGGNS 1,230,609,211.30 3,158,514,953.17
Aunsndavsreniie 9.1708 9.6000

IIUIEAMUNTINgLE LR o TWEUT/00 (Mae)

wngmgUsgnavsunsiuludunivesunistull

134,186,443.5208

329,011,185.6040
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nawuiUangilve Wnd dudu 16

(Wavanasuilansilne Inauea Wnd Budu 1Y16)

WUTENDUTYALBIARUAIY

nu Yudl 28 nunus 2566

I KTAM

miuansgaziBeatuawulinsianguauussinnvestiuamu wag : um
FOEGAARY (%) .
. . . C . Ay
) MUIUNUIY HanIYANTITA UAANU 26151 .
Yavannsneg v v fAMvun
AU aanily
1. avaswismiifivienindadudesn
USENUIMIAUNING n3annwfiag in
5,200,000.0000 5,198,346.82 0.43 2.54 25/05/2567
(umvu) (BAM245A)
U3 033U Niewmesd e (umw)
10,500,000.0000 10,484,814.59 0.86 3.00 16/07/2566
(ORI237B)
U3 0833u nSeminesh in ()
1,000,000.0000 994,040.02 0.08 3.25 16/07/2567
(ORI247B)
AU 16,677,201.43 1.37
suanaswimiinussnsiadugdasn 16,677,201.43 1.37
2. asansuandnslumissanuuazluddguansdusiiestenisamu
nosuilangslnensianmil wia
- Y - 147,442,480.8100 188,484,569.77 15.44 - -
(UARAMUNLAY) (KTFIXPLUS-X)
nesnulnngdlnensasniszozdu
o . 140,234,930.1800 151,804,311.92 12.43 - -
wad (YUARaUNqu/yana) (KTSTPLUS-P)
s’muﬂ’mamu 340,288,881.69 27.87
NUIBAINUAIUTEINA
BGF CHINA BOND FUND (CLASS D2 USD)
18,161,199.0000 93,271,809.83 7.64 -
(BGRBD2LX)
ISHARES 7-10 YEAR TREASURY BOND ETF (IEF) 11,251.0000 38,081,630.53 3.12 -
IShares 3-7 Year Treasury Bond ETF (IEl) 10,571.0000 42,782,073.81 3.50 -
IShares Short Treasury Bond ETF (SHV) 39,297.0000 153,108,561.93 12.54 -
ISHARES 1-3 YEAR TREASURY BOND ETF (SHY) 59,480.0000 170,271,762.68 13.95 -
IShares 0-5 Year Investment (SLQD) 54,795.0000 92,771,956.95 7.60 -
JP Morgan Funds Income Fund (JPINIULX ) 21,754.7500 82,346,163.30 6.74 -
PIMCO GIS Income Fund (PIMINIID) 339,521.1400 191,291,383.46 15.67 -
SAUNUILAIVUANUTZINA 863,925,342.49 70.76
i’mmqa'ﬁu.amﬁw%"luwﬂ'mamuuaﬂue‘i’ﬂﬁmuLtamﬁw%ﬁazﬁawﬁ'aﬂaqvgu 1,204,214,224.18 98.63
s’mﬁuamu 1,220,891,425.61 100.00

wngmUsznavsunsiuiudumilwesunisiull
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nawuangslneg And Sudu 16
(Wavanawuilansdlve Tnauea Wnd BuAn 1Y16)
UTNUTEABIARUAINY

fu Fufl 28 nuAUS 2565

S KTAM

WUY UM
nsuanaTvazBenRuamuldn sTanguauUssinvveaiuamu
Souazvd (%) .
. , o . . JUATU
, ) FIUIUNUNEY YargRsITy RIS BRI .
FaUANNSNE X nNUA
N aanLUeY
HupnUsEan
Qatar National Bank (QNBK) 10,300,000.0000 335,872,700.00 9.88 0.10 10/3/2565
AL KhalijiCommercial
10,300,000.0000 335,872,700.00 9.88 0.10 10/3/2565
(ALKHAL)
BANK OF CHINA (BOC) 7,300,000.0000 238,045,700.00 7.01 0.07 10/3/2565
DOHA BANK (DHBK) 10,300,000.0000 335,872,700.00 9.89 0.10 10/3/2565
sAUNEUANINUYSZRN 1,245,663,800.00 36.66
Ruasulunamusausisssina
IABS5CUHK 705,800,000.0000 2,151,942,910.71 63.34 - -
suRuamulunamusAUTEInNA 2,151,942,910.71 63.34
sfmﬁuamu 3,397,606,710.71 100.00

winewgUsznevsun1siududiuniavessunistuil
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nawuiUangalve Wnd dudu 16
(AuTenasuidanssine Tnavea Aind Budu 1Y16)
sumlsvayudaesa
dm3ulAugaTudl 28 nuanwius 2566
%W 1 UM
dusud dususan
NUYLIAG 28/2/66 1/3/64 - 28/2/65
seld
selautuna 7,986,328.22 -
iﬂﬂiﬁﬂ@mﬁlﬂ 1,398,000.24 18,179,465.62
5951813 9,384,328.46 18,179,465.62
Aldany
AsTIueugguanayseleyl 359,144.34 728,670.51
Assadennsdnsanesu 6,561.10 171,058.90
Asssuileslunsdenendnning 1,304,489.87 -
AeTTULEI TN 35,455.50 30,817.98
AbganglunsAiuau 94,980.19 2,104.87
sauA g 1,800,631.00 932,652.26
51¢ldgms 7,583,697.46 17,246,813.36
s1emMsils(@1anu)gnsanituamy
swamsmmu@m%ﬁLﬁﬂsﬁumﬂﬁuamu 63,905,438.71 -

sensils@anwarEaslifntuantuamu
semsiils@ieuavsandmsuanideu
sensvAnuiiAnTunaTaseyus
sromstilsmuiigilsiintuanasasouius
FITIYNTVIANUENTAIINEUAMU
n1sanasludunindgniainnisanivaunsuinaigtula

a [

#in AEdule

nsanasludunindgnsannisaduaunduinastuld

mngmgUsgnavsunsiuludumiwesunistull

160,157,959.52
(11,275,908.98)
(489,225,297.49)

191,775,143.03

(48,170,493.98)

157,690,725.42

(255,966,199.33)

(84,662,665.21) (146,445,967.89)
(77,078,967.75) (129,199,154.53)

(196,766.96) (2,397,748.34)
(77,275,734.71) (131,596,902.87)
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nasnuilangalne Wnd BuAu 16

KTF16
Krung Thai Fixed income 16

nawuiUangalne Wnd dudu

16

o

(Auvenasuilansilve Inavaa Wnd Budu 1Y16)

<

quwanINIsiUAULUasBUNSWE

dwiulaugadun 28 nuawus

ans

q

2566

amsul

28/2/66

' KTAM

128 : U

AM5UN

1/3/64 - 28/2/65

NSINTU(ANAL) FNSVREUNTNIGNSN
ALY
nsiiinTwremunlisungfeniiamulusenined/an

nsanasemuildsuIngiomieanuluseniit/am

(77,275,734.71)

(1,850,630,007.16)

(131,596,902.87)

3,290,111,856.04

a X a LY o
NMSNTU(ana)vasdunTndgmsTlusendnet/vn

Aunindans a Tusul/nn

(1,927,905,741.87)

3,158,514,953.17

3,158,514,953.17

a o <

AunSwdagms ar Tulael/aan

1,230,609,211.30

3,158,514,953.17

amsul

28/2/66

Y : B8
A5V

1/3/64 - 28/2/65

nsaguLlaIvasiIUIMIIEAU (YA viigay 10 UIW)

g o Jusut/an

¥
A oA

wn wheamunsugeaulusenind/an

329,011,185.6040

(194,824,742.0832)

329,011,185.6040

mizeamu a Wlarel/ean

134,186,443.5208

329,011,185.6040

winemgUsznavsunsiuludumiwesunistuil
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KTF16

nawuiUangalve Wnd dudu 16
(AuTenasuidansslne Tnavea Aind Budu 1Y16)
NNYWMAUTENBUIUNTSIEUY
dm3ulAugaiudl 28 nuanius 2566
MUY : UM

1. anwazvaanamuilangilve Wnd dudu 16

nesudangslne Aind dudu 16 (Fudensmuillangslne Tnavea Find Sudu 1Y16 anmzifoulasudeiofui
14 fiunay 2565) 1unesusmiinisaspulunesusimdumeldvas. 1ferdu (Cross Investing Fund) wagtdunesusam

igasuUsELan Fund of Funds lagasulunsansmil Gushn way/viennansnsiuniisuduanudideievesmsas

ievesranasaseyluduiuiiaunsaamuld aanedsuivdninnuanenssumsmiurdnninduasaaiavanning e

'
a

Juit 1 Swiaw 2564 Tyarlasanisaavzeu 3,290.11 duuw wiaiu 329,011,185.6040 wuae yarmiigaz 10 vn) lag
Tt munsgeznandugeeiglasinis vusiiddeuludnnemumunisdetviu (Aulienglasinis Yssuw 1 3 Taglien
A1 11 e wazliiiv 1 T 1 Wew dudwstudaaintuannzifounsminddudunsmusu lnedinsudladsuigeeny

TassnsiiioTudl 14 Sunau 2565)

o

newmu 9n15tae vsEnranmsnddnnisnesmu nslng rin (@nww) (“UsEndanis”) Wuddanisneauuasing

v

nzlwmbeamu Inedsuasivendyd S @maw) Judauanausslen

nesun azasulunaBamUYBINeMUTI uas/MTenaauInBiien fus 2 newuiuly (esulatens) lns
wagluseudvTlivesniniesas 80 veayarmsndaugnivosnemusiy Tnsnsamuluneauuaienisdsnaini
ulsvigasulussansuimil asiansmanisiu Jushn we/vievdnninduiensndaudulanuiingumane na.n fmue
agalsfiny ﬂamuawﬁmimaw;uiumwm3LLﬁaM§ﬁﬁﬁuﬁUﬂaﬂuﬂwL%aﬁasuaqmwawsvﬁamaqﬁaaﬂmwmwﬁ"mdﬂﬁmmsa
aaul (non — investment grade) war/vidprmansuwimidlalldsunisiasusuanuindede (Unrated Securities) laiifusoy
8¢ 20 YA mIngaugvSveInau

nesnus 019 asanamulundnnswg niensned udl lauevislus1aUszina Tnsiad sluseud vyl
Lifuseuag 79 vawamIndFuarsvesnamu

nesun enfinnsanamuludesllifsdygPemearmii (Derivatives) iiloanmundes (Hedging) vidodaya dene

8291 (Derivatives) 1l o1 un s uUsEANE AIMN15UIMIINIIN U (Efficient Portfolio Management) auva ninausif

¥
P

AMZATINNNT N.8.9. Laz/MI0aN1INNUAMZNTIUNT N.a.0. UTEnIAn U LLa58’]?]6@‘1’!‘141‘14@1iﬂﬁ?iﬁﬁﬁﬂ@m%%@ﬂﬁﬁ;m?%@‘u’m

o

¥
A A =

davthusls (Structured Note) savanesyuenadfuiu vievingsnssumsligumdnving ganssunselasiidya defuvie
ﬁqsmimmi%aiﬂaﬁé’mm']suwﬁu (Reverse Repo) Taifisasulundnnindvionindaudulavionsmeennalagisdueeisle
othaniosevansesulaedulunumdninasiiinaznssuns n.as. viedninaunagnssuns nas. Ussmeadivua

newu fulsvigliteRuiunauigteviieanu
2. wEannaalunITINNeUNITRY

21 wunsRuilidnringunusuu§uRne iy dinsensUnddmniunemusiniasnomud15euieadn fauauuiem

d

Jansamuinualaglasuanudiureuandinauanenssunisiiundnvinduasnainnanning duses

o

wuf iRy daduililamuuald newus Y§dRauuinsgiunsmenumanisiuiiesnlaean13vTndaydn

o

= v W LY a a
fnaterulrlusouszezandytvesaunistu

Page 20|swaulszand



nasnuilangalne Wnd BuAu 16 | KTAM

Krung Thai Fixed income 16

KTF16

22 sumsiuillddarhiulneldinasisamuiuiusey s dameiduegduluulevensyd

23 mslguszanansneUyd
Tumsdaviaunsdubiduluaunasgrunisdyduasainsgiunsseaunenistdu Juimsdeddtdnisussann
wazdoauufgiunaeUsznisdsiinansenurenistmusilsusuaznisenusuduiiietudunsng viau
8ld uazAlFinenaiiintuaidunndeanivszananisty
Usgmnansuazteaufgnililunisdaitsunisfuagldfunmamumuegdeiies msuulszanummsiydee
Tuiinlunasadiivszananssinanldfunmumuiarluenanildsunanseny

3. A1ATFIUAITTIBUNNITRU LN
psguMsTenuINIiuiEumaldU g tuesesdnadiuluewaniineandeon dail

31 wWIHIuUMIeNuNIsRuiEiinadiiUl LYt

=

AsgIuMITBNUsMsidlitazinas unssnuInsiuiinsfuussioonlag anvivdndad del
natarulddmsuseuszasnasydns dlundendsuil 1 unsiau 2565 lddnansenvegraduanseddysos
NNSRUVDINDIVIUY

Wil neayun ldfnsdeufuinudosniiutaamimunisusulsminsgiunisssaunainiadu adufl 9 Fes
1A3943T9M19N15(3Y LALANATEINNTTIBUNIINNSIETY aTuTl 7 5es madawedoya adesiionnanisiiu dmiy
immiﬁlé’%’uwaﬂiwumﬂmiﬂﬁgﬂé’mmaﬂLf‘jyaé’waa Ferwdmansznu 1nn1swisunlanseuaiuanniy
Fyan Wiemnuduiusvesmsiosiuanudesiiiistuainms Wasusasnenessdluldsnsnendesnideiu

o '

uwnu Mmahdesnifuiansndinanunde Ui hifnanszueradumszddnysesunistuvenaamu

32 wesgunmInenunssdulmifsslifnaceduld
uennflonninpsgrumnenunensiuiieenuazUiulgdvsidnedu andndndTldseneldunsgiunis
seunInsiuatudug alnatifudmsuseussoznaTyinsuludendeiudl 1 unsau 2566 dheudmsves
newu lausafiuuduiuinunsgiunssesnumanisiudduazlidnansenuegruluasedidysosunistu
dwdutnGuldasgunsiydfing

4. ulsvenstydiiddy

4.1 mssuinelduazanlding

- penilefu Suiiluseldmuszeznaiifidldsulnemdtmaneuunuiuriaie

o

- Guilunadu Suimelddusiuiiussmadieuasiansios iy
- mlsvoranuitiatuanmssmeiuasuividuneldvieaildine a fuldmiheduamu
- AldeTuImunueinIAng
4.2 FuawmuuarnsInA&uamu
- Guasuazsuiifudunindsesiuudunuvesiuamu a fuiinesus Tanslufuamusunuveaiuamuy

Usgnaumesednedoduamuiazaldinelaenssisduinemun eiiebiliundeduamunu

' a a

- Ruamulumbeamuiauenslusinsseme wanssyargisssulagldnmdenenimigauesiuiinadu

q

aavu
- Mls@ianu)ansndliiiniuainnisusugaaduamulnduyarefsssuazsudlusuilsuaudaade a

q

TuniafRuasu
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KTF16

- $1ImuYeIRuawuTmihgliisetasdmiln

4.3 mwaﬁauﬁuﬁ‘mqmiﬁu

< ¥

nowuy Julsvielesiuanudsuferiudnsuaniisudmivaunsndnlulduassinwsenalagnisvindygyde
PIWRUATINNUTENAGUIN (Forward exchange contracts (FX))

Auninduaznilfuvewmiansoyiusuaniiiuylanefsssd Jermunuasinyangfsssulaganitun1stu Ails

' a

(@nnuanmsisuslatduyadeisssuvensanseyiusaziuilusuilsveyudniase

q q

N al

a4 Ugindulussesssne

o =

N duluasiansusema wasaluumlagldsnsuanildou a Tuinsiens Guninduasulduliutunm

AgUsEIe A Judunaulasituum legldonsnanudeu u July wadyg 1 @e18R8unIIA19UTEImAa 191N

a TunAnsens wasrRuumleeldsnsaudygyn

v v
U a ° o &

a Judunn Mlsvsevanuinddldifintuandyay@evietuassalsemaaimingsliasuimunaunalasusu

L Ag 7]

% 1%
= a ' <

{19019k UATIRNUTEIMNAR1NUTNAIAN  Fudunandnsmudyg 1 urana1nvesdy g 3o viuaiemin

o

=D

fongaavieiiuifintu lnsuansmuluduningvioniaunsiansoyiuslusuuanigueniai
mlsuieviauanmsudasiuasmssamaiuilunelivienldangluumlsvauiaesa

45  aldenesesntad
Aldinesesaind iluassaidsunsaanadounemunuuazandnsanemu Fsazdadmieidualdsaely
szeziian 3 U lneldisidunss

46  mula
nesuiinthiidenSRuldiyaeanmzGuldifeussiiumumnns 40 (@)n) wislszanasuginslusniosay 15
veseldiewtnsedisle 9 Inefinadsdulddausiui 20 donau 2562

5. deyafivafunistereiuamu

nowu, lageveduamulusenind/vnagulana

dwSul/vnduaniun 28 nuamus

2566 2565
%@Lﬁuamu 2,915,833,783.69 3,288,121,599.96
VIYRUAIMY 5,168,654,879.47 -

6. Anldane

Usgvmannswgdanisnasu ngalve $1in @) Wuddanisnemu warwenzileumbeamu lnedisuinsive

U 9

wdlvd $11in () Wudauanausslesivenamu

ASTINENNTIANTS AsssundoudguanaUselevi uazAsssuilenwenzilou (SesazdeUveyaaningdu

v v v
o v v '

Nanunindeyadmiduviovun vl yasvidduimualisuesssullennisdnnis asssundeudauanalselovd uag

v
v A

Asssuianenzdeumieamu a Jundwin) Faaunsoagulaned -

Aldany wleuensimunsial
1 = LY 1a ¥ S U (2 fa a
AsTIUleNnsIANg Lsiiusesag 1.0700 seoll vosuarmingduanivenadyu
Asssulleudauanayselol ldiufosaz 0.0749 sial veyarINGAugVEvRINRImU
AeTTU ezl Lsiiudoray 0.5350 wol vesyarmIngaugvsvasnasyu

Page 22|swaulszand



nasnuilangalne Wnd BuAu 16 | KTAM

Krung Thai Fixed income 16

KTF16

Asssonfana I Syar i
7. swmstindiieadesiu
Tusgninal/annamu fiyemstadiddyiuAamsiietetu 5’mmiﬁiﬁaﬁﬂﬂa'nLf]uiﬂmmﬁ"auisumqmiﬁmax
nausimuinnasTusETINNemU wasAansiiedestu Saduluminnfissia Tnsannsoaguls wail
AansTiReadestuusznouse -

Fanamsnnendeenu ANwaEANNALNUS

v

UsEnumannindannisnaau ngalne 9110 (umww) Hdnnisneamuiazengideumiieamu

semssewineiuiidndy Seetelud -

(FMUAUEY : UN)

AU/ nnFugaun 28 nuaus

UlgUINITANUATIAN 2566 2565

o UiEmuannIngianisnaamu n3elne fia (W)

i3 o [

- Tugusgdrvanning

SovdnvEng IABAN 1,267,925,796.98 -
YPRVANNTNE FIMNAR 929,347,765.92 -

fvennundeniiansedrdgyiuiansinerdosiu Sawelud -
(FUIURY : UN)

o Juil 28 nuAmiG

2566 2565
®  Uidnmannindianisnasu ngslne 9ia (Univw)
mhgasu
nowulangsinensansni waa (vlngasuiiey)
(KTFIXPLUS-X) 188,484,569.77 -
nesulangslnensansnissugdu nia
(viingfaanungu/uaaa) (KTSTPLUS-P) 151,804,311.92 -

o

8.  AYWUSVNNNITRUMNYARIYASTTN

9

o

frygnouiusn1en1siuUsEneunledyadev1elunTa1aUsenaa 1wt lagdd1uiutumudyyinazyan

LAY

yfsssuserelud
o Yuil 28 nuaus 2566
TIUIURY
ALY yaA1YREITH
Funsng wiiay
”zyaw?iyamaﬁumwmﬂizmwia'awih 774,754,801.10 - 42,868,337.44
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o Yul 28 nuAuS 2565
IIUIURY
ANy YaAYATITY
dunsng wisdn
é‘i’z:yzm%asmaﬁumwmﬂismqﬂa’awﬂw 3,288,121,599.98 - 255,966,199.33

nslamedayadniuiniasiionanisiiy
NsUsERLARNYATIT
yarefsssn wnedia sidiegldsuainnisuedunindvioilunmiesanediielountduliiaulaesienisnana

Dusrensiiietuluanmunfseninad@ewasiune o Jufitagarn nesuldaaauedevslunainiifianimagdes

o
£ a v o

lun1sinyad1gAsssuvesdunsnduazniudwuiujUananstydnneitesiivualvdesingariaigyac
gfsssn envivlunsdinlifinaranianmedesdmivaunindvieniiduilidnvasheriuvseliaunsamnaaue
Fovglunamifianmasedld neamuarUssanayaagfsssulagldmaianisussdiugamnvangauiuunas

an1unisal uagnenelddeyananunsadunalaiiiettesiudunindviontduiay inyareisssutuliunnign

' a

dutuvesyargfsssunildinyanuasilnneyadigfsssuvesdunsnduaznidulusunsduesndu 3 seduany

q

£
' a v A

Uszinnvastoyaiumnldlunisinyargisssu dail

q

v
' = o

sgiu 1 1dveyaaauetorgvesdunindviseniiduedrufgiiilunannianinedes

v
o

szgiv 2 teyaduiianunsadunaldvesdunindvionidu liinzdudeyannsmionadey

seiu 3 1ddeyanilianansadunals wu deyaiediunszualulueunanifanisussanaiiy

o
o v o '

nniuduseusTEzIIa1TI89IU neanw svdsuiiuanudndulunisleusenisseninddutuveyanigfisssu

v
' a =

é’wﬁ%’uﬁuw%’wéuawﬁﬁuﬁﬁaag U fu?:usamzaxL’aawswmuﬁﬁmsi’mgamqmﬁssuLLUULﬁmJuﬂsm"w
mareluduansdaniesiionenisiuiifayaddoyargisssuduunauisnsUszauyaranuwaniiemes
sefudeyaanunsouansldssil

(e : Wuum)

o Juil 28 nuALE 2566

syauil 1 szl 2 SYeuTi 3 RRE{
Auning
NBINUY 863,925.34 340,288.88 - 1,204,214.22
mﬁﬂ’ﬁﬁﬁ - 16,677.20 - 16,677.20
wiiau
ATIENTOUNUS - 42,868.34 - 42,868.34

o Juil 28 nuALE 2565

syauil 1 seufl 2 SYRUTi 3 ERt{
Aundng
NBINUY - 2,151,942.91 - 2,151,942.91
wiiau
PTNATOYRUS - 255,966.20 - 255,966.20
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Fuasmuineg JsyarfuamuanainmmeainiiniseidslisgdmalunaaifanmadesuazgninUszianed
Tusedvil 1 dutsenoumernasuuesuidnammzdouiifianmadouasananseyiusiitorslunaniidndaru
g dunanms newmuarliviunaiidradsdmiuintosdiomant

wsesdiomanmaiudsienelunaadlildgniiansaniiianwadeudgnuszifiuaanmanaindidnissdly

agedmau nsawesm@evielaeAviounasinuaseiidunadendeldsunmsaduayuaindeyafidunale

gninegluszaun 2 inseslon1sRumariilszneumensianmilnialensuiieglunguinamuuareuiusiunain

v
<~ 1Y

Heiulaense
Ruasmuiigniaussnviluseduil 3 Sdeyafiddyiliasnsadanalfidomniimstonslivesiin
pransuluszduil 3 Useneudeteyamuidssinuesinuazyasaudsmefinninnindudmivgiusd
Lﬁlmﬁ’umﬂmsnuﬁu Gﬁ’a;dawé’ﬂﬁ'ﬂauLsﬁ’wéfmwumiﬂisLﬁugaﬁwamamuﬁm%’uﬁuamuﬂfﬂszﬂaué’aaé’mwmu
s1P1ManselsgvsuaznIAnaANSEILaRUAR

92  emudssiusareends
audssiusannends fo audeiiyarivesduninduasvidunnanaiusudsuuvadliidesainnis
Wasuuassnanenidelunann
maeludifasuamnuidssiusnmaendevesnemu Feuseneudedunindvosnomunuyanigfsssuuay
Suunmaszamsnsnenide

o4 $uil 28 nuAUS 2566

ansmeneUsuiuas  9nsmenile

v
o ]

AIUTHIINAN Al lifignsmenidey 32U

Aunsndnanistu

NHurnsUIAS 55,496,480.25 - - 55,496,480.25
mwmwﬁ - 16,677,201.43 - 16,677,201.43
wmaamu - - 1,204,214,224.18 1,204,214,224.18
3 55,496,480.25 16,677,201.43 1,204,214,224.18 1,276,387,905.86
ViAumMIN1R

ﬁi?ﬁ?ﬁ@ﬂgﬁué - - 42,868,337.44 42,868,337.44
R - - 42,868,337.44 42,868,337.44
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o4 Juil 28 nuAS 2565
Sasmenileuiuiuas  dnsmende
ANDATINAN Al Lifisnsnonide U
Aundndmenistu
RuUrINsUIATT 1,905,217.43 - - 1,905,217.43
wmaamu - - 2,151,942,910.71 2,151,942,910.71
Hurnysean 1,245,663,800.00 - - 1,245,663,800.00
33U 1,247,569,017.43 - 2,151,942,910.71 3,399,511,928.14
wiaumnsity
mwmiaﬂgﬁuﬁ‘ - - 255,966,199.33 255,966,199.33
ERE - - 255,966,199.33 255,966,199.33
93  anudswushTuaniUasy

9.4

9.5

9.6

ANUFLTINTaUeIUsTaUTUANNAuNINYRIRTanUGEY iR sanauLnulugURUUIMAUHIN 1NN

Wums1ananausemalnsasuwlas

q

=~ A &

nowuy HUINTuRuAseUszmenadl

AEAANTANSFoLITN
2566 2565
Ruaamnu (YaryRsssy) 24,441,955.03 104,679,050.44
RuNnsUIANS 1,124,394.36 57,675.89
ponLDEAI3Y - 486,759.64

mmL?immﬂmmamwsﬂiuﬂﬁﬂz‘hswﬁ‘uaﬂQ’aaﬂemam (Credit Risk)
m'mLﬁ&Jamﬂmsﬁu'%ﬁ'mQ’aaﬂmﬁmﬂaimmmsﬁﬁsﬁuﬁuﬁuLLazm’%amaﬂLﬁﬂlﬁmmﬁﬁmum IeldAsuANTIvILY
Alddayanly ogslsnu nesus axdienevinanmsdidunuiniuingiuenienisiu enindefiovesoona
anseteaiaye

AYUABIINNTVINAN INAREIVDIRTIANT (Liquidity Risk)
Audssfiiinannnislidannsavensansldlugrnaiigesnsniensldldsmauiiaianiaenld egrslsinig

nowu fsaamulundnvindiidaninadesaenndosiulseinndnvauzuazuleuIeNITamUYDINBIYUY

N

pE 1INz AL e lnHiAUAGRWIlUATTUIINITVRINDINU NI LWINNAITUIIITATIELIINNTVINANINAT DS

v
o o o

YoInsEsIETURgTuNsRasandndulaveaneamun Inediadwaussleviguaavessteniioaaududdgy
ANUFEIINNTaIUluAesUsEme (Country and Political Risk)
\Weasnnesuy e1azamulunsiansaisseina neanu Jadlanundevesusemanasu Wy Msidguudas

vasladeiugiu annemaasugia Msles AU wazulgugdsusema lneladuwmaiiienaiinansenusasian
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9.7

9.8

10.
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wigau Mionanningfinesmuamu agnslsfinu nesun azdeaunazyiinsiieszianudsamisiny
Hadufiugu annemaesugia n1sdles Ay wazulsunesinalszimavesUsmaiamusg e
mmdgsindediinnisiifuanunduussmea (Repatriation Risk)
iesannesmuenvaziimsamulunsiansieUszina Jalanuidsinnsiasuulamlovieiassmaiiiei
nMsuaniUdsudunsinsUssma wagnsiiuamundudianlulsemeld Ssonadamaliinesmuliannsotissiu
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