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1615V 67,892,000.00 INIUYANIFA 30.9408 41N, 2563 - 5 1.9 2563 2,100,632,793.60
FIUN15910 56,226,000.00 (MIBYANIF 31.4887 310.m.2563-2100.8.2563  1,770,483,646.20
FUMIVIE 22,916,000.00 IM3BQYANTFA 31.3760 411.9.2563 - 2 111.8. 2563 719,012,416.00
$18MIVI0 64,503,000.00 M38QYANTFA 31.2057 15 0.8, 2563 - 12 W.4. 2563  2,012,861,267.10
FUTWMINEG  377,660,000.00 (HIHAYANIFA 11,625,586,995.70
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ﬂﬁ)\iﬂu!ﬂﬂﬂ’gﬁﬁ'iiﬂﬁﬂﬂﬁﬂ?)ﬂ!ﬁﬂ‘ﬂﬂﬁﬂ]ﬁﬂﬂuﬂu

imazzﬁﬂﬂmimnu a0 30 NUENUU 2564

(Y] v dJd A o  da
vapnsnansensndaululszma
_uUAINFUIATS
TRIS
Rate A
FITCH-LONG
Rate A-
FITCH_TH-LONG
Rate AAA
(Y] v dJd A o  da v
Hannsngrisensnagaumalszina
HiIaInU

= v v &
wnzboulupaiaranning

Hﬁfhﬂ13~l§"lﬂ1ﬂﬁ1ﬂ

70,933,657.71

251,897.18

5,540,185.07

65,141,575.46

8,366,550,993.89

8,258,321,463.36

RuENFUIAg
FITCH-LONG
Rate A- 108,229,530.53
”symuvﬁammdaw% (187,223,823.33)
fyaniidsetusasuanou-dyyuanydeuiuanmalszme
TRIS
Rate A+ (80,662,012.60)
FITCH-LONG
Rate AA+ (24,447,715.18)
Rate AA (56,078,376.80)
Rate AA- (26,035,718.75)
@;NC] (4,467,538.51)
Qﬂ‘l{i‘ﬁ 122,600,308.03
mwﬁ (119,764,813.09)
RN EARCLARERYY (7,303,033.45)
yamnIndaugns 8,245,793,289.76
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Usenndyan Adyan inniszasa yasdyan %NAV Juasuimua  mlsananu
(Notional Amount) (net gain/loss)
fyaniigiedatusasuanaou

faalesiia VN9.5.03963 04581 foafuanuidss 1,246,732,234.80 0.3157) 7 9.9, 2564 (26,035,718.75)
foyavlesiisa UN9.5.08035 Ine floafunnuide 108,299,865.50 0.0009 1 9.0, 2564 70,334.97
faalesiia UWa.5.0dn5 Ino fossunrundes 1,195222,641.40  (0.6809) 149.0.2564  (56,148,711.77)
foyavlesiisa N9.5.039 1no floafunnuide 1,042,977,987.00 (0.1678) 4.8, 2564 (13,835,305.71)
faalesiia Vw503 1ne fossunrndes 1,863,842,055.60  (0.1287) 121.8.2564  (10,612,409.47)
meﬂg]ﬂ@%;ﬁ%ﬂ Vs s Inesune  eafunanudes 1,108,626,746.10 (0.5762) 21 91.9. 2564 (47,508,755.25)
Faalesiia v s nesuna  Jeatuamides 1,211,136,793.00  (0.4021) 289.0.2564  (33,153,257.35)
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ArldanafiFaniiuainnasnusan (Fund's Direct Expenses)

a P o o g a o
nasuitlangeATinauaanaalaATWANISNEUAN

o

See

QUATUN 1 AAIAN 2563 D9IUN 30 NUENE 2564

ArldaneiFaniiuainnaeyusan

(Fund's Direct Expenses)

ANMUIURY

(G HRATTRN)]

FREATURIYAPN

niwedu* (rall) 1/

ANE3INLHENNTANNT (Management Fee) 69,287.79 0.8560
AsssritengpuanatlszTamd (Trustee Fee) 2,598.29 0.0321
AgIINHENUNeNzIe (Registrar Fee) 12,991.46 0.1605
ﬂ'ﬁ‘ﬁ'ﬂ?ﬂmmmmu (Advisory Fee) - -
Ansrrullangauyd (Auditing Fee) 80.00 0.0010
ﬁﬂ%wﬂﬁ'uj (Others) - -
sanAnldanevianun 2/ 84,957.54 1.0496
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uanisaiusuaeInemnuiilangaiinaueanaaidannanTousw

% RMINTIUIAN % Aal
HANITANHUIY R T T . Huainduisy
2 o Yearto | flaunaa | daunay | daunas | daunas | daunae | daunad
Augn D TUN 30 MU 2564 . - . . . - JGENHGE
Date 31U 6 LABU 11 1l 1l 10 1l 5
(30 fiuaNeU 2559)

KF-CSINCOM 2.36% 0.52% 2.44% 6.78% 4.05% 3.34% N/A 3.34%
ST 3m (Benchmark)* 0.21% 0.53% 3.15% 0.50% 6.25% 3.48% N/A 3.44%
ANMNEUHIUIBINANITANTLENY 2.03% 1.70% 1.79% 2.18% 4.53% 3.63% N/A 3.63%
ANHEUNL U RIFNTSR 3.44% 3.33% 3.18% 3.31% 4.14% 3.70% N/A 3.70%
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(4) BATIEIUMUIBUMIAINUYBINBINU (portfolio turnover ratio) UIBUILILIAMNHIUN MY 10.36%
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(5) Yoyamsaany uaznamISuHBLYBINEINUNEN (Yoya o Fui 30/09/2021)

Performance (Net of Fees) 1 Mo. 3 Mos. 6 Mos. 1Yr. 3 Yrs. 5 ¥Yrs. Sl

Institutional, Acc (%) -0.18 0.53 2.58 177 6.20 5.34 6.24
Institutional, Inc (%) -0.19 0.50 2.59 1.72 6.20 5.35 6.25
Benchmark (%) -0.87 0.05 1.88 -0.90 5.36 2.94 —

Past Performance is not a guarantee or reliable indicator of future results and no guarantee is being made that similar
returns will be achieved in the future.

Calendar Year (Net of Fees) 2013 2014 2015 2016 2017 2018 2019 2020 ©YTD

Institutional, Acc (%) 470 728 293 830 736  0.21 9.15 653 252
Institutional, Inc (%) 479 720 294 837 736 0.21 a.11 6.52 251
Benchmark (%) -2.02 597 055 265 354 0.01 872 751 -155

Past Performance is not a guarantee or reliable indicator of future results and no guarantee is being made that similar
returns will be achieved in the future. The benchmark is the Bloomberg Barclays U.S. Aggregate Index. All periods longer than ane
year are annualised. 5l is the performance since inception.

Top 10 Holdings (%MV)* Sector Allocation (Duration in Years)

FNMA TBA 3.5% AUG 30YR 5.1
Government Related -1.08
BNP PARIBAS ISSUANCE BV SR SEC **ABS** 26
FNMA TBA 3.0% AUG 30YR 1.7 Securitized
U S TREASURY NOTE 1.5 Invest, Grade Credit
U S TREASURY INFLATE PROT BD 1.5 Ve
SOUTH AFRICA (REP) BD SER R186 1.3
FNMA TBA 3.0% SEP 30YR 1.2 ERErrg eets
FNMA TBA 2.5% SEP 30YR 1.1 Municipal/Othiers
FNMA TBA 2.5% AUG 30YR 1.1 Net Other Short
Duration Instruments
FNMA TBA 3.5% JUL 30YR 0.9

*Top 10 holdings as of 30/06/2021, exdluding derivatives,
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