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(K Minimum Volatility Quantitative LTF : KMVLTF)
mm\ngufunamuﬁwﬁuszﬂzmvmum’j"uﬁ 1 uns1a3 2563 uduly e<luldsvansusslvminionid

msudsatinnieasmu Sivtoviaim 2 wila Foil
1. 9@ LTF : KMVLTF-C(L)
*namuﬁ“lsiLﬂm“[ﬁ%atﬁuﬁol,wﬁuﬁ 1 unT1Ax 2563 tHuguly
2. silaszanyaA : KMVLTF-A(A)
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na\muﬁuTHmﬂﬁ%amu‘luﬁumﬁmwmLﬁnuTummmwsTnﬁwﬁmeizmﬁ‘lwy AU
wmﬂaawumaanaawuiwmﬁmwuﬁaawu‘[uﬁuwaw‘%ﬂ’mw oy nawumué’ﬁtaWﬁéNﬁaﬁu
wamauLmuwumanawummmwww eu naawui’mm"nﬂﬁéwmnuwamaut,muwuwianawumaa
v3unaanzideu 3o derivatives wmaaon‘uwamauLmu‘vgu'wsan@unumaamwwmLunu Tl Net
exposure TumﬂmiﬁanmﬂﬂﬂLaﬁﬂ’luiauﬂﬂmﬁlﬁﬁaﬂﬂdﬁaﬂm 80 Ba9yaAmIniRugnizasnamu
Banaonuay Luuaawu’luwuwLﬂuaaﬂﬂivnaummmu SET100 $9az1flun1531A5155iuuYy Quantitative
(Quantitative analysis) Tﬂﬂ‘liﬂﬂmniwwrfuuwuiﬂﬂuwwwmsu,aJmauwwanmwmnﬁnﬂm
e () Tugsiiimuldsunannsasnu LwaﬂﬂLaanwunawuﬂmUT‘uwananmmm U du
anmAsev (Liquidity) mumiﬂ‘;vLuuuammmﬁwmwu (Valuation) tfugiu arniulusunsuay
ﬂmmanwuLLavmwuﬂmwunm‘imﬂu’(uwu Iﬂmﬂﬁmﬂivﬂx‘]ﬂLWE]IWF’YJ’]NNHN’JWIJENN@ME]ULL‘Vlu"lJE]\‘iWE]im
mma'ﬂiﬂﬂmwaﬂui ﬂummmuamnunumwumﬂ u,a%2vumiﬂsuﬁmmummawummvm”Lamvn
USMTAMSIiURNALS

visndamssuiniesamwisuudadsunss uasmiagitaunlusunsy uaz/m3enga
°naaﬁuﬁ’[ﬁéwﬁa‘[umiﬂ%wwa%mmiamu war/mIinainsdaidantiu waz/MinANETuNITUSY
dasumsaau athelsfinna nesyueneszamuluiudelsiléidusefusznevseedeil SET100 Tugei
aaandnnInsuislssmalnefinsanususmensrannsndfldunasruinsed SET100 Sesanbdae
sruzafinaandnnnduisUssmalnenuniundnninsifiedndenndnnindfidussduscnavaes
ffl MawAsuntasedendnnindssningey warmendemsdssmandnninifidussiusznavzes
fstl Tawlsidoinduiiunsfialyainlasenis
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aad

mwumwu mwm‘sumwu WUHIN LAY /‘V‘iiﬂ‘i’laﬂV]i‘WEJLLﬂ“%iWﬂﬁuﬂuﬁiﬂﬂ’ﬁVi’maﬂWE‘]IﬂEJ’Jﬁa‘LWI i
ﬁ]am;]'ﬂ&l’]ﬂ n.a.0. mu ﬂaa‘mumaa"aamu’[umﬂmimmmmwamﬂmawmme (Structured Note 738
SN) LLR»/W?B&OJEU’WB’H’]EJE\]’NWH’]L‘WE]ﬂ’]?LWNl]ﬁ aﬂﬁﬂﬂwﬂﬂﬁﬂiﬁﬁiﬂﬁﬁﬂ\‘]‘ﬂu (Efficient Portfolio

Hdao

Management) am(ﬂinmu na\‘muau‘luadﬂuiumqmi‘wuwuauﬂumwmL“Danammwmmmmwu

Iﬂ non — investment grade) LLavm’lmwuﬁlu\lmumiﬂﬂﬂumum’mmmana (Unrated Securmes)

Wail nmwumﬁm\l’ammﬂﬂﬁﬂﬁﬁﬁé’uﬂum’mmL"nanﬂmmmmmma\mﬂﬂ LaW’]::nimVlﬁli’]ﬂ’]iWu
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yarminddugnd wm)

yarmindfugndsomite (um)
yila LTF

yarminddugnidemite ()
plnsaNYaA

Maiindy (aas) Tudunsndan
NMIANTUIY (1)

5

nwdsuuasasyadmIngiugnd (%)

2ip LTF *
m3wAsuuasaanumfianngg
#ila LTF *

u (%)

mimé’wuﬂmmaagamw%’wﬁﬁqu% (%)

plndzauyaa *
mM3wAsuulaseanumianmsg
piaazauyan =

U (%)

203,984,680.36

10.4824

10.4331

2,765,804.12

1.96

3.12

1.87

3.12

232,796,982.47

10.2793

10.2405

(1,192,733.87)

(0.88)

(4.39)

(1.12)

(4.39)
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TRNMMASIATIEARAN TR UTBINaNUDAA fili Tanan Vuszazam (KMVLTF)
FBUTTHEIIN 1 ARAN 2566 - 30 uee 2567

ANMEARIANU

Tusau Tty dfruan dufinaranannind (SET Index) USusalufianisnnasiiounasn
soulid Taediuanavanszdiu 1,471.43 90 o Suipuifuensu 2566 Lmeizé’uﬁwqmmaa
soulidi 127401 gelutanaifioudemen 2567 rouflazuiusdunsendaiiseen
144883 90 o fuifuiueou 2567  Anun1suiuas 2260 90 vdoanas 154% Tu
e Iou s

Tuglasana 4 9 2566 nwsamasadulnedegnnaduanmsdiuandszanumarils
siaviuzednan (EPS) I 2566 wenanil N3pzanfIDILATHgNa [uszinAInANEI
280UYTENIUNATE i:@]’wf‘:ﬂ%’aL%auﬁgaﬂmﬁumsuﬂmmﬂLamju UnvinaifienFundy
andniraneannifadudiuasegiaduiivzasd uazimansaianuguuseiguimsdinans
ipy TanfemamhiuAuiivsusiag 164% QoQ andafiszdu 77.04 wibyanigudeusisa
fanafufungawssuuazdlasiadl dnamusemadeesegnsluasaulnediagn 35
viihuau Tulasunad dowalviinasyusinemafivansogns 192 uauay. Tull 2566 9nfide
an3 2.0 usuaulull 2565 SET Index Dnflszdu 141585 90 o Auf 2566 Anifiunis
anad -15.5% anAulineu

Tugolasuna 1 9 2567 amsmmaaijulnedaasysudassatiosanauliiounti
Tnuuuanas -2.7% anlasinaniau Daflsediu 1,377.94 90 anuwliiumlsfidesouus was
wsemBvestinausined isugialneduladuifisg 1.7% Yoy Tulnsana 4/66 wazan
eisreneimlusedi 1-2% YoY nasiuasivinananmagnsmnasadonmasa -2.9%
Yoy Tughesasifieuunsnaesdl 2567 IndiAueiusziu -29% Yov Tulnsuna 4/66 uazey
Uszanausreaeyszandfeandn uinavissdfindadulad ansidieyduilefoununiug
femsnausaiisafiuieud 5 fnseiui -0.77% Yoy nansziuiassgharmuuluunehais
Jeatasniinsdnuannalifiudud 2567 v linauaniimanasiiadusedai @enaln 2.6%
Yoy Tudl 2567) wazmlszasudsmasmziou (an +13% Yoy Tuil 2567) o1a1dpunssug
Tuifud 2568 Anduumitdaumasiausitaesiul fofuiladenaduuisdsivh i naou
snemifianuzaegnsluaaiadulnedn -6.9 viluay. Tulasina 1 11 2567




Tugaslasang 2 § 2567  nmsamnaafulnedasufmanavdatilos -5.1% 30
lasananiou Jafiszi 1,300.96 90 uazdslinanauunusind’ MSCl ACWI laaifadasdty

Tuszinafinadunan ldun anudnaseLaissnwnsadmasisuausununiags log
i fdudmsulasemsAdviadnalan donason1smARaaIuEN 1.12 Lad LM 39N
fondlanssusiiingstu  analiwivsumemaifiasluiZasnisiansan 3 adlvgmnis
\fosiidadosiaiiaclugraslnsna 3/67

Turaslasang 3 § 2567 dafl SET index USudiindu 114% Unalassnadiszdy
1,448.83 90 lapwiifinsiedeulmiunuluseninslasnaudiosansalinanauunuiu
vnld Teedafusumanasiuznedulasinasoudifiouningian 2567 aufvinanaaifiou
foman 2567 unangnan. nalneiuimauisneanzsideununinglugaenans
LRBUNINYIAN 2567 TuﬂizLﬁuﬁaino%odowaamiammLﬁaaﬁ"umaﬂfﬂamu Towenl SET
USusvhgamgaluseuliindideiui 6 &imaw 2567 sz 1,274.01 90 9NANGTIE
Tudssnsdinfuaigunssainlng uaznisnennsumsniguuns egnslsiin Tugrenaiss
Nan G]E\]’]mﬁulﬂtlﬂ"\i\lﬁ%"l_lLLi\‘iE\Iﬁ"]Jﬂ‘L,qluﬁ?’lﬂN’]miﬂ’]iﬂ’]iﬂi:@juﬂ@’lﬂVluﬁﬁﬂ’]iL%NI‘fle’lmimi
Uptick rule 8w3Un13%1 Short Selling faud 1 N3NIAN 2567 UazDIRFIFLINAINNT
oyifRdadonaomu Thai ESG fifinsuinsdunazysuanssziiaiaasasliduas s
msauumammnammwnnmaﬂwu fimadnzrihlinaafulnefidaduasulnilites
N1 1 usudnum uenand mmﬂwummamumenmwmlmuwmwumﬂuiwu
Weds13 Butas waznaduntidasnns Sgaunsiisininfinaiaea Tndeanueants
daawaaiilosrasulsinsduiadeuiassgiaannIsaLnuihvmanAy uana Nt Mvsuan
SanmenidsraamndoanauIndonaauialanisuiu

m’mLﬁwmn%ﬁ'wé'ﬂmsnmv!uﬂuLﬁmﬁ’umsammﬁaL?Jun%’wﬁawmnmnumu

nesuiiulenefiasaeulundnnindnienindaudeasaonalvil Net exposure Tu
A lasadeluseuiiydlitesnin 80% vevyadmindaugnivesnamu lasamu
Tuﬁumﬁmmwuﬁﬂu’lu SET MifluasAusznauvesseil SET100 deazifiunmsiinseiuu
Quantitative (Quantitative analysis) loal#lusunsnfivanntulasussndants uwas/mie
vismannsndnanslne daia o) Tugedinunldsunsunssmu wiadadandu
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mﬁwﬁﬂmﬂzﬁwé’nmmﬁﬁmﬁ U FuaNWAaDY (Liquidity) ﬁwumsﬂmﬁugamﬁLLﬁﬁd
209%U (Valuation) 15w ﬁrmﬁu’uiﬂmnsm:ﬁﬂLﬁanﬁuLLatﬁﬁﬁuﬂﬁﬂﬁﬁfﬂﬂﬁ@mﬂuﬁﬂ@EJ
ﬁi’mqﬂs:m&ﬁa’lﬁmmﬁumumaowamauLmumaowa%mmiamu‘[mmmagiui:ﬁuﬁwﬁqﬂ
LﬁaLﬁﬂuﬁ’uﬁwﬂvﬁi’mLLaz'«vzﬁm‘sﬂ%ua?md’;umiamummzEJ:L’Jmﬁu%ﬁ’wﬁ?ﬂmil,ﬁuauﬂ’n
oo o Juil 29 Auseu 2566 fidnsunsamuluaamuuszanuiosa: 96.68 1avyad
niwdaugns

TmﬂLmnﬂa;uwé’nw%’wﬁﬂi:anmflmsvgumunq’uqmmwnsiu %amsmv,lu 5 DUAULLIN
Toun naundsmuazaosnglng Jouac18.83, ndusuias Seuar 1851, nauinalulad
sIRUmALazNSHeETS Souaz 1360, ngnpussuasladafing Seuas 1321 uazngunis
wnwnd Sopaz 10.58

nsuasuasinegulusmdiiydilsstuidadisuiuseuiiydreunth

nawuiaiduaauinduansouadiieunin waangugaamnssafiaeuiingedu
Toun nguswians, nguwalulafasaumauaznisiions, nguauseuazladainad, uas
naumMauwng wazdsuanmsasulunguisaneae, nandlasad, ndumdisd, ngamaseu
uaznguianadeIuning
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nawuiinanissiiunusedluseuddydinumnautioiui 30 fuseu 2566 ol
Sovar -2.23 lwsnsiinaiinnsgiuanasioas -2.38 Tuseudindiium newuied
HamsaiusuAninusisinsguiosas 0.15 Tuseudidydnaumn
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wamsauivavvesnesudam fifhin TimAad yuszuzen-A siieazaugam
Fund Performance of K Minimum Volatility Quantitative LTF-A(A)

(1) wamaduiivauaudifiveeundsCalendar Year Performance

W0 : % Aot (% pa)
*s|
Trvear 2557 2558 2559 2560 2561 2562 2563 2564 2565 2566
(2014) (2015) (2016) @017) | (2018) (2019) (2020) @o21) | (2022) (2023)
HARDUINUNDINIT I/ Fund Return -3.79 2732 -1.10
14.23 252
9.59 8.80
ANWAUAIY (Standard deviation) Y0361¥TA/Benchmark Standard Deviation 21.89 13.32 11.04 12,61
*S pamsaiiing Sadanomuaidaiot movoaihlji \d Standard deviation are based on data from inception date to the last business day of that calendar year
(2) namsAuHUOUEaUHAS &1 T1edi 30 AUEBY 2567/Performance as of 30 Sep 2024
700
Yearto | 3ifou | 6Gifou 11 34 sl 10 Since
Date | (3 Months)| (6 Months) | (%neil) | % aeil) | (%neil) | © noil) | Inception
IYear | 3Years | 5Years | 10Years | Retum
(% p.a) (% p.a) (% p.a) (% p.a) (% p.a)
AAABUININGANT I/ Fund Return 441 11.52 7.07 1.87 383
313
10.62
AW (Standard deviation) Y042 30 (% A0 1)) Benchmark Standard Deviation (% p.a.) 11.97 13.32 12.54 12.50 11.83 13.73
idia Benchmark
iAo M SETI00 SETI00 TRD) SETI00TRI
pantsAuiuaml qus o FlariudsiuduGananisduiuomluouinn /Past performance is not indicative of future resuls,
onasms Iananisaiiuauveaneu sl ladaidunmnasgums fananisaive WVOIENANYTENTAMI AU/ The fund perfe ce doc is prepared in accordance with AIMC standards.
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wamsauiuauvesnesndan fifi 1ia1Aan yuszezend-C via LTF
Fund Performance of K Minimum Volatility Quantitative LTF-C(L)

(@) wamsaniununuduffiveeundy/Calendar Year Performance

WU : % aeil (% pa)

'S
Drvear 2557 2558 2559 2560 2561 2562 2563 2564 2565 2566
(2014) (2015) (2016) @017) | (2018) (2019) (2020) @o21) | (2022) (2023)
HAADULINUNDINUTIN/Fund Return -18.15 2733 -0.90
HARBUINUAITTA/Benchmark Return 2.52
AIWFUA (Standard deviation) YDINANTANTII/Fund Standard Deviation 9.59 8.79 1042
ATWAUAY (Standard deviation) Y04/2% I/ Benchmark Standard Deviation 1332 11.04 12,61
*S pamsaniiug uiad Suhmsganovsihi and Standard deviation are based on data from inception date to the last business day of that calendar year.
() HaM3AUTHNUPEUNEY 81 TuTi 30 e 2567/Performance as of 30 Sep 2024
U
Yearto | 3ifou | 61feu 1 31 5 10 Since
Date | (3 Months)| (6 Months) [ (% aeil) | (%neil) | (4wl | % aoil) | Inception
IYear | 3Years | 5Years | 10Years | Retum
©6pa) | ®pa) | Gepa) | Copa) | pa)
HARDUINUNDINUTIN/Fund Retum 447 11.53 7.09 1.96 -0.71 0.60
0.72 246
14.95
AT (Standard deviation) Y0424 70 (% A0 {]) Benchmark Standard Deviation (% p.a.) 11.97 1332 12.54 12.50 18.55 16.12
i Benchmark
AHTiHAADIIMYTIY SETI00 (SET100 TRI) SET100 TRI
ranvsaiiusm e Ameane s i laihidsduiudmansmiiualueung Past performance is not indicative of future resuls,
renasmsianamsaniiug watiuil ladmihvuamanasgums fanamsaiing U IMUBIMIANUTITNSANTAINU/The fund performance document is prepared in accordance with AIMC standards.
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AUNETIN DR TUNANNSWE
Audiun 1 naAN 2566 Dviun 30 Ausu 2567

) Anent | ansnEau

Sy B (wm) Annenti
1 | vSsmannswd nfnsine e @) 18338764 | 20.65%
2 | UStmdanmsnduaenied @Uszinalng) 91ie 89,101.59 10.03%
3 | USEnHANMInE Tava e (o) 87,881.24 9.89%
4 | USEVMANMING HeshunAuing Sin @vnou) 83,791.13 9.43%
5 | U3EnNnannSwd sume 3R () 78,996.36 8.89%
6 |Uisvwanmiwd Sulunadt tend saia 69,192.84 7.79%
7 | USdvmdnnswd F3ea Sumesiutuuua Wssndlne) 9| 60.201.76 6.78%
8 | uUswmanmswe FResy Wszmdlne) saia 46,613.37 5.25%
9 | vSsvmanniwg My losa 9in (vnvu) 39,373.92 4.43%
10 | uSmdnming yiiea Uszinalng) d1in 32,827.68 3.70%
11 51&‘1 116,870.16 13.16%
9 888,237.69 100.00%
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VY9930UsTHZIMAWATUN 1 1EeY 2567 DIIUN 30 Uy 2567

ml¥wiBeniunnaeau LTSN Sowazveayam
(Fund's Direct Expense) () w%’wﬁ‘ﬁqu‘ﬁ
MB35 ouN159AN15(Management Fee) 1.067.34 0.54
mpssuiiendquanailszToni(Trustee Fee) 20.28 0.01
ﬂ’WuWEI“nxl‘ldlEJu(Regislrar Fee) 80.05 0.04
MATNAVIYF(Audit Fee) 30.00 0.02
Arssuiloums13indoannon1sdi(Trademark Permission Fee) 64.04 0.03
mldsrelunisdanm safiud SadesenuiwiioniiaeReport to Unitholders Expense) 11.88 0.01
aTaman Usgndniug nazdaniumsneludamuevomisaamuaiaisn idi ity
mTaman Uszandniug tazdaddumsnenondaauenemisamuniaisn idi g
114816817 (Other Expenses*) 8.71 0.00
51§10 1uA(Total Fund's Direct Expenses) 1.282.30 0.65

] = Pyt A e v, = A .
* ﬂ1ﬁﬁmuﬂmm:ﬂﬂmwvmmmnamuﬂu"lﬂnmmyﬁmtwuum

' T 4 4 ' P Y =
=a1lg9oui < Sovaz 0.01 vouyanmIngdugns

' . X o o . a da X X P
***"lmmm1u1ﬂﬁﬁw%ﬂn1ﬂwaﬂmwrﬁm:mﬁiimuﬂumaq MAATUMINMTFONEANNTHE
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VBITOUTTBZIMAWATHR 1 9a1nu 2566 DT 30 Auene 2567

mlfwiiunifunnaeamus Sruuidu Sowazvoayam
(Fund's Direct Expense) um) niwdugns
A3 5T ouN159ANT(Management Fee) 2.227.66 1.07
msssuiloudguanailsz Tomi(Trustee Fee) 42.33 0.02
Anengiiiou(Registrar Fee) 167.07 0.08
A1M30A0UTYF(Audit Fee) 65.00 0.03
mldelumsian saiuw sades1oauszdiil(Annual Report Expense) 12,51 0.01
Assuiiouns 19in30amnonsAi(Trademark Permission Fee) 133.66 0.06
mldelumsiarm Safun sadesionuiadiiemiosReport to Unitholders Expense) 15.92 0.01
A535uTBuD3NM5EUIA15(Banking Services Fee) 15.37 0.01
i lawan Uszndniug ua:ﬁ'mf'%umwwlw}?mﬁuﬂmowﬂnuaJnuﬂ%&mﬂ Tug it
mlayan dsznduniug uazﬁmﬁ?umi’uwmwa"amua’uwwdaﬂamuﬂ%y’man gt ity
ﬂ'ﬂ%m’m%‘uq(omer Expenses**) 7.98 0.00
s 45103 anuA(Total Fund's Direct Expenses) 2,687.50 1.29

v o
]

* msssuilonuazarldseiinnnnesgusn Idswniiyaauiiueds

rqur A 4 g o e a
= 199189uh < Fooaz 0.01 VOYANMNINITUGND

' ' i o o . o da & X o e
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TMBThanachart Bank Public Company Limited
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