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A5 US8UTBUNANTISALTE UV
nawvluﬁlmmwm Inverse Floater Complex Return2 ﬁ'lmnﬂéawgui’lﬂfjaﬂ
NANISANLEUIU (ayuzjﬂ ol 29 w1y 2567)
Tuaanzilew/ 5701 % ANNYILIAN % ¢ial
nasNu Fuwdouulas | deviioe e v le wle wle ole ol. . Aausduan
JoUNAY | JoUNAY | JOUNAY | JaUNAY | JOUNAY | JoUNAY -
ulgu1enN1TALU (un) YTD . § - - - . SETSTM]
39U | 6 LAdU 14 34 54 104¢
nasnu
KTIF2 11 gaAu 2565 10.1447 0.68% 0.68% 1.45% 0.13% N/A N/A N/A 0.98%
Benchmark N/A N/A N/A N/A N/A N/A N/A N/A
AVURUNIUYB S
. - 3.18% 3.18% 4.35% 4.22% N/A N/A N/A 6.97%
NANISANLELY
AVIURUNILVBS
s N/A N/A N/A N/A N/A N/A N/A N/A
ptTelo

P
= '

Benchmark = il ilesannemuldasnsaiananisiiunulimszdnnaaneuunuvaineauivedivieulunisirenanauunuvesdygiaiey
Fuludnvasansnizafiai@udmiunsmuiilaeans

v o [ s
AMNNUNIUATIUTY % Aol

NTUAAINANTITANTUIIUYDINDMUITINAWITN1TUTUG

Wisuifisuiuddin wazAAUEEIYaINa9UTW (SD)

% @it
Q|
2557 2558 2559 2560 2561 2562 2563 2564 2565 2566

KTIF2 N/A N/A N/A N/A N/A N/A N/A N/A 1.17% -0.41%
Benchmark N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
AMUNUNINYDY

. - N/A N/A N/A N/A N/A N/A N/A N/A 5.83% 7.87%
NaNISAL U
AMUNUNINYDY
s N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
pLrelo

* panisaiiuanud 2565 W % miuaiaaan

Benchmark = 14l \lasannesuliianunsadananisandunuliinigdnsmansuunuveinamuiuegiuteulunsinenanauunuves
dayarany fadudnvazlamsingaiiastudmsunemuillasiany
Auuui ey % ded

- 1ENEINTIANANTANTUNUVINBNUTNATULLATATITUAINNINTFIUN TTARNAN SANTUIUYBINDYUTINVDY
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wuunsnsAnldsefiSeniivannnesusiy
naevguﬁ]mmwm Inverse Floater Complex Return2 ﬁw‘mﬂéﬁmui’lﬂéaﬂ
vossaulyRaudiuil 1 aarau 2566 Gefuil 31 furaw 2567
anlddneiliGeniiuannasusia® IUIURY Souazvas
(fund's direct expenses) Mg : WUUm yaAMIWIRugn3
Asssuiennisdanis 1,128.47 0.6200
AssIulleugguanaysslel 48.69 0.0267
Anldignedu o 15.93 0.0089
saurlddeiiaun®> 1,193.09 0.6556

* \JudnsfisiunByaeidfiuuds
*gisweunentnderienannsndiazAsssuiluunieg ARnTuaInn1stevenannIng
=gisuanRuldiiuaaadnsuduldnuuins 40 (4) (n) wilszaiasegns

vsenueniinldsuanueniingegadududuusn
nauUaLALNY Inverse Floater Complex Return2 %nslunggasnusgeay
32WIN9TUN 1 AANAN 2566 DeIuN 31 Juau 2567
|

nowulaLAwna Inverse Floater Complex Return2 vinuwiegasusiegos Lifinsteviendnnindnilunsansuiau

fatu aladmunentndevienannsng

dayadnsndumyuIsunisamu (Portfolio Turnover Ratio : PTR)
nawguﬁlmmwm Inverse Floater Complex Return2 ﬁﬁmlwéawauiﬂﬂeiaﬂ
32WINTUN 1 AANAN 2566 DTN 31 Juau 2567

PTR = 0.00%
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FPNUFNULNITAMUNTHINRUUAZNITNATEHNAY
nasuaLALnY Inverse Floater Complex Return2 %nalungasusgeae
yaAn a Suil 29 furaw 2567
S18ALIBIANITAMY YAAIAINTIAAAIA Y%NAV
nannindusanswddululszina 263,612,082.23 72.75
Sufuananindedo : A 138,010,672.80 38.09
Susuanuudede - BBB 54,769,547.80 15.12
WuURINSUIANT
Susupuindetie : AAA 62,661,073.49 17.29
Sugupnuudetie : A 8,170,788.14 2.26
nannsndusansngaumrsusema 91,577,428.96 25.27
AaRUASS
91gAvEeteund 1 U 91,577,428.96 25.27
Syandevedrails/ananuandygn) 13,132,967.24 3.62
Foyaniidredeiudasuanasu wedasiuanudes (Hedging)
Fryeyraney/ dyeymlesiise 1 1 adaan
- swasngabve 910 (Wvw) SusumuLdede - AA+ 13,132,967.24 3.62
B -5,992,660.13 -1.65
Usunnndnnsndvieningaudunuitdinmuimun -367.20 0.00
UsennaensAnesudug -2,493,084.86 -0.69
‘UssLm/mamsé’wd'lw%wﬁﬁuﬁ'uq -3,499,208.07 -0.97
yaAmIngdugns 362,329,818.30  100.00
5'1sJ<1quaqﬂaﬁmuﬁuamu’tumqmm‘viwﬁ Wunn w’%amqmsf"iwﬁﬁmu
nawguﬁlmmmu Inverse Floater Complex Return2 ﬁmm&lﬁamui'}ﬂ&iaﬂ
yadn a Suil 29 fiunay 2567
NHUVBINTIEAT YAAININTININAINA %NAV
(n) as1asnAsgine/msansniasgenaUssme 91,577,428.96 25.27
() mwmsﬁﬁmmsﬁﬁﬂgmwLawwﬁmé]ﬁas‘fu SUIAITNIYY 70,831,861.63 19.55

vieusmiuududoen/iuseyertae/adnudymuss iy
(@) mmmﬁﬁa;ﬁaaﬂﬁﬁﬁﬁwﬁlﬁ%’u rating Tus¥AU investment grade 192,780,220.60 53.21
Lﬂué’aaﬂ/é%’maﬂ/aﬁa/aé’ﬂwé’a/éwﬁzﬁu
(1) anansiefeeniiiiuismillaiunmsdadusuammnindeielussduiidinia 0.00 0.00
investment grade w3oliifl rating (uffoon/gSusesenta/adnudymuseiu

[

adaugegn (upper limit) ivdEmiants madrazamulungu (1) 15.00% NAV

Page 4]31831U59UULL01 6 AU



naIuUlaLALNY Inverse Floater Complex Return2 Muv1eiaInuseeay ( ': y
e P oo 25 KTAM

<TiF2 KTAM Inverse Floater Complex Return2 Not for Retail Investors
MeazBeninMasuazsuiuaindetiovesnmasnialy port
nawvluﬁlmmwm Inverse Floater Complex Return2 ﬁ'lmnﬂéawgui’lﬂfjaﬂ
yaAn a Suil 29 furaw 2567

Usziam Hoan Juasufimiun  duAuAY yaA1Aw
vydledia 37PNAN
iur Ui, 1eiTladufedats 30/9/2567 A 68,974,352.30
g UL, LAUALDUALENE 3/10/2567 A+ 69,036,320.50
viur] V1A, 13 1B 9 Winese wesiada 27/9/2567 BBB+ 54,769,547.80
Rushinsunans surmsgeanandedlEuniie Aeuaisiu A- 8,170,788.14
WUNINSUIANTS ﬁmmiﬂjﬂl‘ma 9100 (UA1BU) 17/10/2567 AAA 62,661,073.49
é’]:’sﬁuw]ﬁ& Ministry of Finance of JAPAN 1/10/2567 91,577,428.96

Page 5 | S199IUTDUIZYULLIAN 6 LAY



ﬂa\‘i‘vqlu[‘ﬂmmmm Inverse Floater Complex Return2 ﬁmﬁmﬂﬁﬁamumﬂsjaﬂ
KTIF2

KTAM Inverse Floater Complex Return2 Not for Retail Investors

d01UUN15INBUAUANULTDAS Tris Rating

v

vsaLasltdyanualfonwIlanINan 1IN UAULATARDIANTIA ATIA TR B NASaE SE BTN egAIue 1 U

q

Fuly 91y 8 dudu Tneisuain AM Fadududuinsingsan audls D Jadududumandusiazdydnuailinnnumvanedsd
AAA  SusiunsinedfnsvsenTasuiiiannudesinfan geenasiansvillianuasnsatunistiseaendewarAutusuly
neigean wazlisuransenutosunNNsiURsuLUamnegsia LAsugia wavdindendun

AA  asAnsvenTIEIniliianudeaninn geennsiansuilinnuaninsalunistiszeenilouwayAuluauluinaeigann

a a

WD ATUNANTENUIINMIUREULUAMNEIAA 1ATEENAY uasFawindenduy unninduduiasiniegluseau AAA

kY

a v
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BBB sfnwienmasiinnudsdussduiunans feenpmansniifiauamnsalumstiszeondouarududly
inaueiftiisane widauseulmsenisiudsunlamiagsfa taswgie wazdwindeudug u1nnin uazenedl
aruanansolunmstseniisounoasdeifisuivsusuiashnioglussiuganiy

BB  asdnsvidensianvilinnuidedlussdiugs desnamansviifiarmannsalunistisznenidounsAutuslunasis
n1sgAuunans uazazldiunansznuaInnsiUasunyaisulss (Adverse changes) N195379 LAsugAa LAy
Aundeudundeenadmalinnuansolunsdseuieglunasiflsifome
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AURUAUALNAUADE 19 TALIU Imaé}’mmﬁaL‘a"aulsuﬁl,gamuwwwﬁjm \Asugna Lavdaindoudun agnaminieag
fianuanunsalunisdsenily
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Susuiasimnnuszniidalaeviasmiadususuinsinanasviluanaiuuim Gsazsounuannsolunsdisy
nilvesjpannramillaglinuamndsmnmsuasiuanaduumibuanaiun s e
uennivzaimidiliiniomany “(f)” devedydnuaidusunsinasansmiiiossynsasvifiiedomne
fananfunsansiilassairsdudou (Structured Finance Product) manasivesanznssunsiiundnninduaznann
wdnning (n.a.0.) de Tnefinnumnevesdndnualdusuasindnaniiouwduauienudiedi
n3asnisdaiinun “wusldususuiasan” (Rating Outlook) Wiisayeunudululdvesnisiasuulasdusu
\nshnvesfeannaanvilussesdunansvioszeren Tnsviamisazfiansaniveniafianinmaisunameanne
gRAmINIIILATANTLIRdDIMssIRa luBuIARYe s pRnATIAN SMiiTio1ansEUsaumLsalunstIsEil dauuuliy
Susuinshinvesnsamillasdnilugaswifunnliususunsinesesdnsieonnsnaistuy vivesdnsdefunasynity
Tumsﬁwswﬁmamﬁaﬁﬁuq Wi wunliususuinshnudseandu 4 sy e
Positive ey SuduiasineaUiutu
Stable ynefs Susuinsino1alsiuasuutag
Negative #uN88d SufULATARDIUTUARAS
Developing muneds susiuiasineausutu Usuanas violidsuutas
yEAINAI01UTENIA “IATARREY” (CreditAlert) Fadutumeuniswesnsnumududuiasaniiviasmissznie
ma@iamﬁﬁmlﬂuﬁﬂuﬂizﬁLﬁaLﬁﬂm&lmiaiﬁwﬁzge?iw?améﬁﬁﬁmmLLé’aLﬁmfwma]a'awaﬂiwu&iaﬁqiﬁw%amiﬁu‘uaa
osFnsfivamisiadudy wideyadsnaradelidaiau vseeavedasunalale wu n1smivsnianis nsamulni nns
Wasuuladdasaiaiuny viouwunusingg a1 lasesdiliinnudeuamasuiuinsiniuudedidla sl ilewou
Tinawmusziinsg Slunsiiazamulunsansuivesesdnatug menuesanfidausznoude wana (Rationale) fiuds
wiluniseenUseniAfieunseussy “asAnfifia” (CreditAlert Designation) linfeudusuduiasiniagiu Tngannissey
“LurlindudulAsin” (Rating Outlook)
wsaanda Wunsueniiamenisiudsunlasdusuasinluszezsulng 3933 sUKUY @B (1) Positive (U2n) (2) Negative

(au) waz (3) Developing (g4lsigmiawu)

anumsdnsusuanuindadie Fitch Rating

Aesurensdnduduananindeioszezenn dwsulsamdlne

AAA (tha) wansisszdumnuindededugeanvessudumnuindedenislulssmalnedsimunlag Fitch Tasdudy
arunindedetazueulitususuanuindedefifirudss “tesilgn” iWeiSeuiisutufoonnsaisuie
aranssuluszmalng waslnsundudrazdmusliudamasmenisiuiioenviemdszilassyua

AA (tha)  wansisszduanuindefiotugunnisuiisufugeennsansuiensiarsdululssimelasssduain
undefovesnmammnisduiuidngoonamasiensansduildsumsindusuauundoiiody
gaanveslszmAlnefisndntios

<
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a P '

Iunninnsasuulamesaniunisaivisan nmaasegnassinanssnusoanuaunsatun1stisenillanse

v |
S A
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wilavity wazaruannsolunstssvimudvunegsdeidoaindy wasauanunsolunisdiseniang
fnumeteraiiosiu "Lu'LLﬂuausﬁuagﬁuamwﬁLgasiamssﬁ’wLﬁuqsﬁaLLaxamwmamegﬁa
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VL'V|&Jmmmmm‘lumﬁﬂﬁﬁ’amu%’aQﬂﬂ’umqmiﬁuﬁua&Jﬁ’uamasﬁtﬁyﬁ]m’aﬂﬁﬁwLﬁuqﬁﬁaLLazﬂWiﬂ’wuwmwa
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Fi (tha)  uansfeszduanuannsatugegalumsdissnimudeulivesmmasnsmuiinuadeisudoutudeen
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e “dopiign” WowSeuifisuiugeenanasdululssmaionty uazlasunfudazdmualiifunsans
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fimnuliuiuounnndulumunnudsuudadunsaulussosduinnnimsansitldsunisdaduduige
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B(tha)  uansisszduanuaimisnlunistiseuinudoulvvesmsarsniaiunudivuanatdliudue e
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Wasuulasmaasvghuazmaiulunaaussesdy

C(tha)  wansfsseduanuannsalunistrszadnuieulvresnsiarsnaiunudinuanaiiliuiuougs e
Wisuifisudugoenamasiululssmealnearuausalunsufoanudeyniunamsiuiueg fuangd
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Usemenileq WouanadsaniuzdaslneSouiisudunielududuanuindsietunan Ml agldiinisssudydnual

A

ARYNYAINAIFINSUSUAUAMUULTBDDIUAU “AAA (tha)” 1S8BURUNEININ “CCC (tha)”

[ v o 1

dmsududuanudeiiolusveseniuazarlifinnsssydgdnvaldernedinandmsvdusuanuiidetelussugdu

ypnWllaann “Fi(tha)”

o

fyayraunisusugudumuddeie (Rating Watch) : dyaiainisususuduanudideieasgnldifiowdslitnasyu

P

nyndanudulvlanagiinmaldsunlassuduanuindefeuaz s swunlduiiAnsesnisiasunlasiangin dygiu

v
T

v

g v v 1 =2
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nawuIUALALNY Inverse Floater Complex Return2 vinuviegasusieeay

JUUEALFIULNTRY

a1 Sufl 31 Sunau 2567

Aunsneg
RUAIMUANTIANYRATITH (1AW 347,409,643.44 UW)
RUdALazNUNINGUIANT
anuil
Y
- &

PnRulunavazaandy
Aunsndau
USuyamRuiidesdnedyy@eRunsinsUssmadimi
SAIWAUNSNE
wlau
AMYINYA19TY

v

AU

nunlasuangtienisau

flsazan

FIUIUNNYAMUNBNIINUILRAWIINUA (M138)

Aunindanisevmheamu (Um)

(um)

347,023,176.88

8,160,422.96

36,993.76

10,639,882.38

365,860,475.98

3,514,063.15

3,514,063.15

362,346,412.83

357,161,204.51
5,263,222.46

(78,014.14)

362,346,412.83

35,716,120.4508

10.1452
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