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ATENTNNITA 1
SUIANT DI TALATIZU AAA(FITCH)
sumsngslve 91fn (L) AA+(FITCH)

U T eSS0 (W) AA+(FITCH)
suUIMSUTIUsEWAlneY 8
U3 daf 1Buwesd Anaasuinui 310 (W) AA-(TRIS)

V3En Rudnde 411 A+(TRIS)

U3t fuvdaienie mesuaisdiu $1in (W) A«(TRIS)

U Teledndada (Uszinelne) $1in AAA(TRIS)

U3EN V19977 35197 3110 (L) A+(TRIS)

usEm Thuy 1fin (@) A+(TRIS)

Ve wisiweda ndonwedn (Uszielne) $1in (umww) A(TRIS)

U3 519511 Bade $1m (wmnaw) A<(TRIS)

VIO wausuaundnd s1im (L) A(TRIS)

UITEN ANy I1An(umw) A(TRIS)

U3 Lowdeiasuiadads $1m (v A(FITCH)
V3oyuanmmingd wduusd (Usewmdlng) 31799 (maw) AA+(FITCH)
V3Unudnning vedudn (Uszwnelne) 31dn AA(FITCH)

AN
35,792,212.84
47,552,860.29
326,910.64
1,281,538.61
71,337,604.07
706,391.04
35,414,572.19
26,279,589.88
50,656,566.50
29,675,560.80
29,984,070.30
3,438,388.86
49,896,029.00
76,556,875.75
69,745,461.10
10,082,806.70
59,823,476.20

49,730,263.50
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swimsngilve e () 0.02 326,567.92 326,910.64
surmslnewidivd §10n Qi) 0.08 1,259,276.43 1,281,538.61
sunsglel Nfn Wvww) 0.00 0.00 0.00
SUIMITLAUA Waud 18 Ifia (Wvvw) 0.00 0.00 0.00
FIURUAINGUIANT 0.10 1,608,449.25
fauaniiu
e Uy e Wniww) 1.94 29,976,511.50  29,984,070.30
W3t 519570 Aade e ) 3.23 49,876,743.00 49,896,029.00
VST LAUALBUALENE 1A (U1nww) 3.22 49,717,420.60 49,725,791.80
USIMmannSne wduwuan (Usemelne) $1a () 3.88 59,823,440.40 59,823,476.20
Ustudnning weaudn Ussmalne) $1ia 3.22 49,728,198.00  49,730,263.50
i?uél;’JLLaﬂl:iu 15.50 239,159,630.80
UnsRunan
SUIANT BIANTEUATIZH 3.08 47,000,000.00 47,552,860.29
59uUa58UN 3.08 47,552,860.29
wusUnsiguia
NIENTNNIIAG 8.80 136,000.00  135,792,212.84
suIAswsUTEInAlng 56.49 872,000.00  871,337,604.07
sunusUnsiguia 65.29 1,007,129,816.91
USHm el Buuesd Anaastwum 1 (Wvw) 0.05 700.00 706,391.04
U3t Rufeds d1fin 2.30 35,800.00 35,414,572.19
U3t fiuvdnenie resvaistu $1fn Gunww) 1.70 26,000.00 26,279,589.88
U3t Tlefaats (Ussmelve) S 3.28 50,000.00 50,656,566.50
U3 119910 /35790 1A (W) 1.92 30,000.00 29,675,560.80
V3o wisiwoda nienmmness (Usawelne) $1im (naw) 0.22 3,400.00 3,438,388.86
U LauaLouidd 91fin (L) 1.74 27,000.00 26,831,083.95
VI ANy inGEmvw) 4.52 70,000.00  69,745461.10
U3t Loldeiaiunedats $1in (uvvw) 0.33 5,000.00 5,041,403.35
39U 16.06 247,789,017.67
IIURUAY 100.05 1,543,239,774.92
s1em3fnsirevdentiausy q -0.05 -760,237.13
yaAmSnddugys 100 1,542,479,537.79
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FUIANTIATENATIEN CD1YGHB25114_LHMV 7,000,000.00 7,000.0000 7.000,000.00 0.45 220 14/1/2569
FUIANTDIATANATIZU CD1YGHB25411_MM1 10,000,000.00 10,000.0000 10,000,000.00 0.65 2.15 10/4/2569
FUIATBIATAATIEU CD1YGHB25411_MM2 10,000,000.00 10,000.0000 10,000,000.00 0.65 2.15 10/4/2569
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sauluehniszan 47,000,000.00 3.05
Aauanidu
Uit A1 o) BANPU25D12A 30,000,000.00 30,000.0000 29,984,070.30 1.95 12/12/2568
Ui uausiuauaidnd A1in (uunmw) LH264098 30,000,000.00 30,000.0000 29,840,959.20 1.94 - 9/4/2569
LTt uausaudidnd ain (i) LH26421A 20,000,000.00 20,000.0000 19,884,832.60 1.29 - 21/4/2569
uFFmanmine wewer (Wszmalie) 99dm (mnm) MST26205A 20,000,000.00 20,000.0000 19,948,454.20 1.30 - 5/2/2569
ufthmamming weuar (rzmalng) S1in unmu) MST26219C 40,000,000.00 40,000.0000 39,875,022.00 259 19/2/2569
LT 1asniiAade S17m (uunu) THANI26114A 50,000,000.00 50,000.0000 49,896,029.00 3.24 14/1/2569
uFann e uaausi (szmalne) a1in YUANTA26430A 50,000,000.00 50,000.0000 49,730,263.50 323 - 30/4/2569
sauRImanIdY 239,159,630.80 15.54
Wusins
ViustmssuA T sznAneani 37/91/68 CB25D18A 8,000,000.00 8,000.0000 7,995,457 60 0.52 18/12/2568
Wustnssunansualsaneheanni 38/91/68 CB25D25A 120,000,000.00 120,000.0000 119,906,335.20 7.79 - 25/12/2568
Wiustnssuian Tz natneaanii 30/96/2568 CB26106A 24,000,000.00 24,000.0000 23,970,919.68 1.56 6/1/2569
Viustmssunansuissznaneani 1/364/68 CB26108A 153,000,000.00 153,000.0000 152,806.820.67 9.92 8/1/2569
WustnssunansiLsznateann? 40/91/68 CB261088 200,000,000.00 200,000.0000 199,759,034.00 12.97 8/1/2569
Wustmssunasuisssmansaonii 41/91/68 CB26115A 40,000,000.00 40,000.0000 39,939,434.40 2.59 - 15/1/2569
Wuninssurans iUt meneani 43/91/68 CB26129A 40,000,000.00 40,000.0000 39,921,595.20 2.59 29/1/2569
Viustmssunanswiasznaneanni 2/364/68 CB26205A 100,000,000.00 100,000.0000 99,792,486.00 6.48 5/2/2569
Wusnrsunansussmanesnnii 44/91/68 CB262058 40,000,000.00 40,000.0000 39,911,233.20 2.59 - 5/2/2569
vTuﬁﬁmﬁmmmviqd?:mﬂ“lwm'wn“"i 5/364/68 CB26507A 25,000,000.00 25,000.0000 24,870,304.00 1.62 - 7/5/2569
Wusimesunansuilrsnanesanil 18/FRB182/68 CBF26309A 62,000,000.00 62,000.0000 62,007,625.38 4.03 1.55 9/3/2569
Wustnrsunansuialsznelneaindi 7/FRB364/68 CBF26720A 10,000,000.00 10,000.0000 10,001,936.20 0.65 161 20/7/2569
fustmssunansuiasznalngann? 9/FRB364/68 CBF26914A 50,000,000.00 50,000.0000 50,012,043.50 325 1.55 14/9/2569
FaliuAgaanTt (DM) 20181/68 TB25D30A 50,000,000.00 50,000.0000 49,953,167.00 3.24 30/12/2568
FidundnaT (OM)15/182/68 TB26128A 86,000,000.00 86,000.0000 85,839,045.84 557 28/1/2569
FINNUTLAT 1,006,687,437.87 65.37
Lt widuaTuRadaTe S munw) ASK264B 5,000,000.00 5,000.0000 5,018,977.30 0.33 321 11/4/2569
R Leann AT 4R () BSRC267A 30,000,000.00 30,000.0000 29,675,560.80 1.92 31/7/2569
hin simada wiawme s (Wssmeng) S900 Gt FPT262A 3,400,000.00 3,400.0000 3,406,265.83 022 2.85 2/1/2569
uin dad fuwefd Anasel i 99in o) GULF263A 700,000.00 700.0000 703,002.27 0.05 2.85 30/3/2569
LT uaus uaus dnd anim (uunmw) LH264B 27,000,000.00 27,000.0000 26,831,083.95 1.74 - 29/4/2569
L3 Ruinda A (uma) NTL267A 35,800,000.00 35,800.0000 35414,572.19 2.30 31/7/2569
LT ANTAR AN1m (Wutu) SPALI262A 70,000,000.00 70,000.0000 69,745,461.10 4.53 27/2/2569
L Tnlern Aaida (Ussmelng) S1n TLT25DA 50,000,000.00 50,000 0000 50,011,703.50 325 269 9/12/2568
L fuudnasie Aofilatrdi Saim unmw) WHA263A 6,000,000.00 6,000.0000 6,024,731.46 0.39 3.00 28/3/2569
L fudAneia aesUoidu i unaw) WHA264A 20,000,000.00 20,000.0000 20,146,464.00 1.31 3.69 24/4/2569
saunug 246,977,822.40 16.04
1,539,824,891.07 100.00
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Aauanidu
T U5 197 (nauaus) 100 (uunaw) AP25327A 20,000,000.00 20,000.0000 19,843,066.00 1.37 271312568
UFE ] A1 o) BANPU25318A 60,000,000.00 60,000.0000 59,547,765.00 4.10 - 18/3/2568
LN Lwann @ AR (MuaTu) BSRC24D27A 20,000,000.00 20,000.0000 19,965,156.60 1.38 271212567
Ut aFryinanusiaing anin (nunmu) CPF25319A 20,000,000.00 20,000.0000 19,853,116.60 1.37 19/3/2568
Uit wiyinARuTiaIng Anin (unmu) CPF25325A 30,000,000.00 30,000.0000 29,761,591.50 2.05 25/3/2568
Ui Fiev Wezmalng) 37dn @i CPFTH25620A 60,000,000.00 60,000.0000 59,144,894.40 4.07 20/6/2568
L3 wausieuAldd Anin (uunmu) LH252208 50,000,000.00 50,000.0000 49,719,031.00 3.43 - 20/2/2568
U $19811AAT S7nia (Nuamw) THANI251178 50,000,000.00 50,000.0000 49,833,161.50 3.43 17/1/2568
uFiuann g uuausin (Ussmatne) 9ain YUANTA25109A 70,000,000.00 70,000.0000 69,807,661.00 4.81 9/1/2568
saamauaniiy 377,475,443.60 26.01

Wustling
WiustmssunarTuasznangnni 37/91/67 CB24D128 24,000,000.00 24,000.0000 23,984,728.32 1.65 1211212567
Wuninssunanuia e nenad 38/91/67 CB24D19A 10,000,000.00 10,000.0000 9,989,934.10 0.69 19/12/2567
vi'uﬁﬂ.["mﬁmmmviql.lfzmﬂvlwm'm?; 1/364/67 CB25102A 34,000,000.00 34,000.0000 33,936,757.96 2.34 2/1/2568
Wusinssuna s rsme naaanit 40/91/67 CB251028 20,000,000.00 20,000.0000 19,963,420.40 1.38 2/1/2568
viustmssunanswalssnalngnad 41/91/67 CB25109A 131,000,000.00 131,000.0000 130,687,906.91 9.00 9/1/2568
WustssuATwi reme neannii 42/91/67 CB25116A 26,000,000.00 26,000.0000 25,930,067.02 1.79 16/1/2568
Wustinrsuna sz nesni 44/91/67 CB25130A 82,000,000.00 82,000.0000 81,721,921 60 5.63 30/1/2568
Wusissunasuarsmetnaanndi 45/91/67 CB25206B 182,000,000.00 182,000.0000 181,312,726.14 12.49 - 6/2/2568
ViustinssunmsuaLlsznang e 46/91/67 CB25213A 162,000,000.00 162,000.0000 161,313,204.24 1.1 13/2/2568
viustssunAswhaLlsznAlneani 47/91/67 CB25220A 78,000,000.00 78,000.0000 77,647,925.94 535 20/2/2568
Vustinssuaruialsznalnenai 5/364/67 CB25508A 50,000,000.00 50,000.0000 49,551,699.50 3.41 8/5/2568
FrRUARIAT (DM)17/182/67 TB24D18A 44,000,000.00 44,000.0000 43,953,752.92 3.03 18/12/2567
fniundaannii (OM) 18/183/67 TB25102A 28,000,000.00 28,000.0000 27,945,609.44 1.92 2/1/2568
frdundanii (BD)3/182/67 TB25129A 62,000,000.00 62,000.0000 61,790,251.52 4.26 29/1/2568
Faiduadannii (BD) 21/182/67 TB25226A 50,000,000.00 50,000.0000 49,759,233.50 3.43 26/2/2568
FAANUELAT 979,489,139.51 67.48
LT 1. N17179 AR (W) CK255A 40,000,000.00 40,000.0000 40,052,310.00 2.76 2.88 6/5/2568
L3t Anadh e S (v QH255A 55,000,000.00 55,000.0000 54,399,842.75 3.75 5/5/2568
sausug 94,452,152.75 6.51

FINFURINY 1,451,416,735.86 100.00
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31,453,978.04

34,769,369.17

2,689,755.25 2,285,344.33
403,463.01 352,361.70
1,647,100.72 1,346,803.35
53,500.00 54,000.00
25,437.84 20,270.60
4,819,256.82 4,058,779.98

26,634,721.22

30,710,589.19

248,485.17 139,565.77
24,779.43 70,305.59
273,264.60 209,871.36
26,907,985.82 30,920,460.55
(702,229.23) (102,375.59)
26,205,756.59 30,818,084.96
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26,205,756.59
8,514,769,914.60

(8,488,779,038.27)

30,818,084.96
6,469,388,769.18

(6,437,382,384.72)

52,196,632.92
1,490,282,904.87

62,824,469.42
1,427,458,435.45

1,542,479,537.79

1,490,282,904.87
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122,790,306.8102

695,368,233.0688

(693,045,621.6192)

120,109,173.8853
538,399,298.4549

(5635,718,165.5300)

125,112,918.2598

122,790,306.8102
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1. ﬁnwmzmmn@muﬂm WAR LAY AATIALU

nasuiLla Uea 1T AAIARY (‘NBIYU") Lﬂunmnummmmﬁuﬁmnu‘lusmﬂ@:mﬂuwdqu el
N9IBuaziUTeAuMa AN NAUTNNTS Lififuumszaznandugalasenis laenesue 1dan
neifloutudninauannssunisiafuudnninduazaatavanning (n.a.0.") Hadui 1 funan
2554 fiyyaA11AT9n7 1,000.00 §ruum (urkadlis 100,000,000.0000 uidae yaAwdagas 10 L) Tne

fiyaraanzidauiuumm 20.08 Auum (wiaflu 2,007,618.0000 wiiag yaAMUIEH: 10 L)

nesnu Iaanzdeuiinuwiedu 7 a5t auanuidu 9,000 f1uum (wikafli 900,000,000.0000 ot
yaAmuEaz 10 ) auyaA1lATINTINEY 10,000 AU (wiiailu 1,000,000,000.0000 wiae
YAAUUIEAT 10 L)

wWadui 22 Aguiau 2563 newu lafuaruiiusauaindinauanznssunig n.a.a. Wil

'
a

waAnlasansdnninesuludiuremisutaiamiosasuraineuiu 3 1da liud 1aaan
yaA1 (LHMM-A) 1fiagDeniosasmunasmunielsinitiuedanis (LHMM-L) wazaiiaianiaas

al

uaTazaNyaAT (LHMM-ASSF)

o
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s uaumaenaan (Fully Hedge) 1ail By U %rﬁ'mfmqﬁqm?v'ﬂLmudqqﬁfmﬁmmmumf\iummﬁ
azlfFuannind@uinamun aamuld (Portfolio Duration) o anulaanisuiiliin 3 iew uazlunsdl
ﬁn@muﬁmaﬁqmﬁﬂLmumqiwﬂ“ﬂ o snularnusnilaiu 3 Weudasetuduszezinan 5 Swims
vEndanmazauiunisiduldmumaninasiaesd nineuanznssunis n.a.a. Inanamus ana
mnu‘l,w?ﬂmﬁqz@m%@mamquﬁﬁ (Derivative) ilaanmAN@e (Hedging) uwaznaau Azl
aulupmansiddnmuzaediyndenastaniaul (Stuctured Note) aginlsfina neay e 69l

= 1
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