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7,779,634.86
485,773,475.73

(399,735,628.34)

188,080,945.74

227,202,501.89

93,817,482.25

133,385,019.64

415,283,447.63

227,202,501.89

2,377,654.72
21,599,000.00

(3,856,952.66)

113,588.43
400,000.00

(237,243.60)

20,119,702.06 276,344.83

1,959,508.48 1,683,163.65

22,079,210.54 1,959,508.48
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23,692,468.7020
66,829,158.0984

(56,373,228.4993)

14,675,814.0833
49,279,733.0458

(40,263,078.4271)

34,148,398.3011

23,692,468.7020

204,337.0094
1,937,554.5403

(326,268.7251)

185,198.1040
42,138.9054

(23,000.0000)

1,815,622.8246

204,337.0094




noanuidlangens lyindn3a CSI 300
vnemnlsznouumMIRu
IV SV
vl Gugaui 31 wgw AN 2569

Voyaiali

Ed
a aa

a ~ 1 = I [ o o
nosnuitlangeas 141i19a3a €s1300 ("noenu") sanziowduneanuiududninau
o w 1y o o o ¢ A o oA a A
AUSNTIUNMINNUHANNTNIUAZAAHANNTNY ("N.A.60.") 1UDIUN 28 URUIYU 2566 I@IEJMN‘HV!H
] I [} J ] a o
ANIDIY 100,000 A1uvN (waiailu 10,000 é’mwmﬂamu YaMmruUgaInuag 10 UIN) YsEN

o o Jdo A o o A o o < @ = 1
NANNINYIANTTNDINY NTIAT 1NN ("UTENIANIT") Lﬂuv’fi}ﬂminamuuazmammauwmaamu Tag

U q

~ ad ¢ & v ¢
HIUINTTHEALLUNIN ﬁ’]SU']ﬂEQLVlW"l Lﬂu@ﬂllaWaﬂ§$13%um@\1ﬂﬂ\1nu

< 4 9 ' & = s
neanuiuneanusmasiasnuinivauluaalszme vaziiluneamusinilanes (Feeder
o o 9 o . o XA a ' 1A o 2
Fund) d1%5Udaanuna 1l (retail fund) Ysziansvdenunissasnu Taslilismuaszeznadugavos
A ] a ] IS a
neInu NIMsusriamieamuiy 3 rila
' ' Aoy v A
neanuIzaInulumitsasnuueneanusmwalsemaniiihvinelinaneuunulumsdenses
nieaanuluszezend Tagazaanulunitoamuyeinausiuanlsemaisinsanuiae) lasmay

Tuseviliad lidini1devas 80 veayaa mnddugniveaneanu ¥o ChinaAMC CSI 300 Index ETF

o x o o oA s o o a
("noanunan”) FaliuTenoainulasasalunannsneniluesnilsznouvedadi CSI 300 ("ariid19de")

a A v '

o H o o v oA o v o
Gluﬁﬂﬁ')u@]”lllu"lﬁuﬂmﬂﬂﬁaﬂﬂSWﬂﬁﬂgiuﬂ%ﬁaq\iﬂq !Wﬂﬁﬁ"I\jwﬁﬁﬂ‘ﬂlnﬂu"ﬂWﬂﬂ"ﬁﬁQnuﬂ@uWﬂ

asssudiounazmldie 19 IndiResiunaneuunuuedsiis1eve Tasneanuranizasnuaiulnsans

Yy 9
@

@ v v dAa a [ =
RQFII !LQZ/W‘%?J Stock Connect 1“@@]51?{314%)@8'@& 100 UBINTWYAUFNTUDINDINUUAN NIU NOINUHAN

a

o ' a o a o i L. & 1
AINA1IUTHITIANIT IABUT BN China Asset Management (Hong Kong) Limited uamﬂuﬂamusmﬁ
o & 9 ' = g a @ . . . I
ﬂmmﬂalmﬂgwmaﬂumﬂ'wmﬁamm mgﬂuauwﬂammﬂm International Organizations of Securities
P a < 3 o 4
Commission (10SCO) Taeii lailuneanusmlszinmaadlug (hedge fund)
. o <3| a2 = = A
N999) 1 ChinaAMC CSI 300 Index ETF ("naanunan”) fluneanusudie naanzilisuieviy
1 @ @ g a o o
ag“lummwanmw&amm (The Stock Exchange of Hong Kong Limited "SEHK") TasusENIANT 9
a I a o
asuluanalurern (RMB) 1Huanakuyan
a ' a4 A & £ XX
NUNNUAIUNYAD ﬂamua1i}amu1um1mswu AIIAITNU ATTIATTIIIHUMNINU ATITTTNN
A A A A A 4 A
NITNUDU 9 ng/‘ﬂﬁ'ﬂNul}hﬂﬁ‘u1ﬂT5 mauamwwﬂuﬂizmmmz/mamdﬂszmﬂ uazm%amu“lu

1
AA o

Ao A 1 = [ o J
asasnuvesnsini lildeanaidioulunaiananniwd (Unlisted Securities) taz/M3oas1a1s NN dayan

Y

A ' 9 I o I o o
“ﬁﬂsll'lﬂﬁj\iﬁu1llpj\1 (Structured note) Iﬂﬂlﬂuvlﬂ@'lllﬂaﬂmmm AIUANUAULNTIUNIT N.A.A. NIUUA

15



@

A X ! v L. A g o )
ﬂ@ﬂnu@1ﬁ]w“’lnfl'ﬂ!nlﬁ\iuuﬁluﬁmchﬁﬂmnlﬂaj\jwu'] (DeeratIVCS) LWﬂﬂﬂQﬂuﬂq1MLﬁﬂQﬂ1uﬂ@]51

]

De

{ a = Vo aa o X
uanaoudu (Fx hedging) w30 11N 14 Tasduogiugasniiavesdiansnesnu (Dynamic hedging) H99g

a u a

)

A % o A A 9 T oa o = A 1 gy
W“’lﬂ5ﬂnﬂ"l]"lﬂﬁﬂT'Jﬂ"liil!“lli‘)\iﬁﬁ"lﬂllagfﬂi]i]ﬂﬂuﬂlﬂﬂ'ﬁ]ﬂﬂ LB Wﬁﬂ"l\?ﬂ]f’]\if’]ﬁﬁ"luﬁﬂlﬂﬂﬂu ‘Hﬁﬂﬂfl"lﬁ]"lﬂ
I Y 1
L‘]J'H@]‘L! mummmmzﬁﬂmmamm:
Y ! ]
ﬂ@@ﬂuﬂ?ﬂl“ﬁﬁﬁ? iUufLﬂ“?f't‘)“llTGﬁﬁﬂﬂﬁ}TLﬁﬂLWNﬂigﬁﬂ'ﬁﬂ"IWﬂ"Ii‘]JﬁWTﬁﬂ"Iﬁﬂ\'inu (efficientportfolio

v

2 Y Aaa a ] o 1 d ad 4
management) 1AgUUBYNUAAONTIVOIVTHNIAMS 1wy myhdyaaretuazvsedygyvesisan
Y a o o A 9 [ dy = A o =}
't‘ﬂ\16\Tﬂ‘]_l't’JG]51LlﬁﬂLﬂﬁﬂu/ﬂ1u51ﬂ1@li1ﬁ1§/ﬂﬁ51ﬂ@ﬂL‘]JEl FINDITUININTANIINITUVDIAAA NYTISLUYY

A Y o ow A o A 44 9
N309U019A Y 1Totladudu ] NNYIVDI
= ] a ] I a Y 1
noauiimsmitaniteasuilu 3 via laun

£
() mireamuyiadzauyan : noauitlangas 1i1da3a CSI 300 - dzauyan

(%089 : KFCSI300-A)

Y
2 mirsamuyiasetuiluma : nesuidlang e lidaia cs1300 - Tuwa

(%089 : KFCSI300-D)

4
(3) mirsamuyiagasnuaniiy : neanuitlangads laieada CSI300 - gasyuanitiy

(%089 : KFCSI300-1)

J LYK} a
DUNNFIIANNNUNIINY

@

v Y
WwMIRuNIaHhvumunul§iian

@

£ v
WFIIMTUNDINUTIWLAZNBINUAITOUDSITN NawIAY

v W

= ° o < 0w o v o &
UIHN ﬂm'iamumwuﬂ%"lﬁ'summmwvaumnmummﬂmzﬂﬁumsmﬂuwaﬂmwmmzmmﬂ

@

o J a ua o a a ua
NannIng ("LLH'NJ{]‘]JGWHQ ﬂJ%") UIATTTIUNITITYITUNNNITINY i'f]llﬁﬂf‘ﬂiaﬂ’ﬂll uazumﬂg‘um

=

o aa a = o v J a = v A =
numstyFnlsemalasaniinantigd lunssusungldun (anInInTys") ngizilisunas

@ @ v @ o d

o { 9
1_]53ﬂ"lﬁﬂiu$ﬂ5311ﬂ15ﬂ1ﬂ‘u‘ﬂﬂﬂ1/l‘iwElllﬁﬁ@‘la"lﬂﬁaﬂﬂiWﬂﬁLﬁﬂ’)‘U@ﬂ

agdulamemsinind A
31 mydamiduaany

a o d a o A aa A

a @ 3| a o o U U
Ruawmuezsviidudunsnenenmstu o Juiinewnuians luluasnu dwsualdae
o - o a o Y ' 91 v A a
Tasasanunis lamdadunsndnieniniu wsuidua11e9v1e o Tuiiiiasionislu
o < <
i lsvanudaada
a a U d' 914! U a
Juamnulududinsuinisuaadlusiaauyaniian 1iguiduyadigdsssuves

[UAINTUIAG

16



3.2

33

3.4

' Y
Ruamulumisauluaedszmanlna1adev1onaee50951 HAAINIUYAAIGATITY
9y dy gy v Ao 1 a

IﬂEJGlﬂﬁW]WGIf?J“UWEI‘ﬂSQﬁ"Iq@]ﬂ]ﬂﬂf]uﬂ]ﬂﬂ“@uﬁﬂ‘lﬂu

A Ao ' YA o A ¥ o
51?\17!1!"’]]@\11\11!@\1nuﬂﬂWWuTﬂi’iﬂﬁﬂ?Lﬂﬁﬂﬂ'l\i‘lﬂ‘]’iuﬂ

ad o

° A v 1 A A g ° A A va 2
m'lsusenanuanmsianituamu tedlusiemshlsnievianugnings linaiulu
o < <
i lsvanuidaada

v \J
msuuatuaiunu

£

(1) wihsamuyiadzauyan : wiieasusiaiiiulouielisetuduna
1 a 1 a 1 a dya 1 a
@) wiamuriaeRuura - vieaanuetiatiiuTeueneduiiuea
] a Y ) ] =Y dyq L a
() whsamuriadaaudamiv : miheasuriiaiiiiuTevielidesuiuwe

(Y] d a
viannammsneauura

v @ Y v YA 1

viEmIamsvginsanetuiuraliundnenitsasnurtianeduiunaludai

tY

Vo ] ° a v aa ' a g A °
1”ﬂ1ﬂ315@8ﬂ3 10 “ll’meUl'ich‘Vl‘ﬁsluﬂ’m iUﬁf‘l/lilxmﬂNuﬂuNauu Lmz/ﬁi@mﬂmﬂﬂﬂ’iﬁzﬁuiu

v 9
= g

@ A v o a I~ ¥ U a o U 1 o
DATIMNUIENIANITNITUUNUTUAIT VNfl mii]wuuﬂuwamnm’mzﬁm”luwﬂﬁ}ﬂmnui’mﬁ

v Y v 9
HananuazaunuIulusouszoznaiyFnlMsNoRuTuraty LAz s ENIAMsvodIUAND

[l
1 a

- v a AAAa ' 1l A o Py ] v aA
oz lddreRuiuwalunsainSulunadeomitseindwaa ld lunsazaaiydnez et uiluma
f1N71 0.25 VINEBNUIY
v K o o Aa S A 1 a
nownutiuiinaaim lsazay a Tunllaayanzifowiodsmanetuiiuna

v Y k4 QY1
ms5uinelduazailise

510 1dQuiTuma Sudilusieidinug Sunlsemeaneuaziansnz 1850

L]

v A o ovg v s 9 o 2 = o 4 ya
51&1.1ﬂﬂﬂﬂmﬂ 5U§!ﬂu5181‘lﬂﬁ1ulﬂmcﬂﬂ\1ﬂ1q TﬂﬂﬂWleN@ﬂiWWﬁﬁf’)‘ullcﬂu‘ﬂuﬂﬁ]iq

P QY o Y s 9
iz JUIAUNUNAIAN

[

o ° 1 a | o o Ao T a
mlsaanuannmssimihesuamu suiiumlsuievanu o Aundivmieuamu

d‘ 3| =Y \
simsniuRtuasimadszina

=3

neanu Idtiuinremsiilutuasdlsemeantlasanilutuuimlagl¥saswanlasu

a

v A a a v e A g v a A d a 1 A ] o A
a Tuinesens aunsnduazniaunduaitundutuasiaalszmananaesy a Junlu
a 1 a Y o A v A a
auaasgugmstuulasnndutuumlasldoaswan)asy o Junlusuaasgiuenstu
{ 1L o o @ {
Tagl¥510191 52018 1a0 Bloomberg 1 unaai lunisdiuram lsvianuainsaswanaou

a ' v Y o A ° < <
Nuﬁl‘iW]N‘ﬂ‘igLﬂﬁiﬂilﬂuﬂf‘liW‘i?JEIJWQVIuslu\'i“]JﬂWhliEmﬂ‘I@ummﬁi"l]

U a

17



3.5

3.6

3.7

3.8

v
voua
G

]
[e0)]
Lo
=
=
r—-)
Re
e
2
2
-
[e0)]
o=
=
=e
Ao
2.
=
e
2
2
]
2
]
=
L))
™
=
)
=
h3]
N
]
3
]
Lo
=
o
ee
=
o}
=D
b
—
D¢
>,
]
-]
N
=
-]

o o d A a ] a Yo P @
dyaroywus o Juifanemsszgouiasaniuuuimlagldsaswan)dsumudygn

o A d'o/ T a d? o @ dd‘w ] o o @
f'lsnIevranuindibitnadunindyarouwusnes lunsusivua duialasdsy
o A o

o 4 a o o I o J
dyareywus o JunlusnugasgiuegmstuaneanaudyyrlunnieaiavesdyaIoywus

=D
=)}

A ' = @ 2 a Y & (3 VL
DIYAUNADLTUIAYINU Tﬂmmmﬂﬂuaﬂwumamﬂumnﬁmutywmgwuﬂmmmmgmg

a K1

noanuden it ldmulszurasuginsaingeldaiuunas 40 (4) (n) ludasiesay 15
Y o 1

w9718 18R uiinT e la

U = w

wrlSuanga
' & A o A A ' 2~ ) ' '
d1unilU095111HI 05 1M T UF AUV HITAIN Y FuReuminuiuiudeniioves

° A o MY v A a o & v A (o

i lsazaunda i lduicass o Juiinasiens gniuiinlu "yddSuaugar

=

msl¥gaeiitarezszanamsmaiad

v o a I a ua Y a
Tumsvarheumsuldiuldawmunl§ianmaiydeazmesgrumsseauniamsiSu
dhousmisdesldaasitiuasmsdsznamsnatslsensdeeniinansgnuasiiuiutuinaag
a a 9 a é d‘a dsl a 1
PRlusumsduuazmsdlametoyaluninomglszneusumstudwainausierauanaie 1)

vindaunlszinal suernhlddedinsdSuliaigFlusevdaly

' ¥
= U S

NINUMIBRWRHAINY

neanulddeuaiuamluss i aqlldad
(¥iYD8 : V1N)
2569 2568
%aﬁuamu 440,475,357.67 318,797,120.58
61]1&!311!6\11’!1! 340,386,040.19 225,774,624.45

18



Y %

31MIgInaNURaMININe IV

Tusz1119)) neIuis M §INITEHIIAUN

o @

1az/M3BNTTUMTIREINUAVVTENTAMT wazlisremsgsne

@ W

VIHNIAMIAINY 1emsndiayainad dmivll aug

= o [

Y

@

MYNVU

@

NUY

@

]
v A

AIUN

= )

amsuazaoniumsuadigoefu

NIAMIUATNOINUBUNUT IS 1Y

31 NOEAIAN 2569 LAz 2568 Naaae Tl

(WHIE : 1IN)
2569 2568 wgamsnvuasim
UTHMannIngTamIneanu nyee S1ia
MBITUHIUNMITIANT 3,068,364.84 1,472,707.33 mmﬂmcﬁﬁizu'l'?“lu
misdersiu
MBITMTINNENTIUHUITAINY 613,672.92 294.541.37 mmﬂmqﬁ’ﬁ'izﬂﬁu
mirdedn
(MUY : HEIUIN)
2569 2568 Wgamsnruasing
neauBuIvS 13 Tasus HnsamsiAeniu
Tugmgdimanning
eRuaanulumiteanu 896,280.56 - ERGRELRT
FUININTIATOYTE D100 (WH1BU)
Tugzgdayannnmehidyauandsuiuasmalszme
GAVERTR f?;uqm”uﬁ 31 WOBAIAY 2569 Ssrensdail
(¥d8 : 1IN)
szianvessiams DNUIURUMN yaMva TRy
mmﬁ’fgmuummﬂ?;w “mum,ummﬂ?;ﬂu Sasmaniden AU IUATUMHUA
Ruasialszime Ruasnimelszma Mmudeyay 21gvRIT YN deyay
@yl Spot
510M3do 13.836,00000  ¥oIIU 4.45200 91.8.2568 - 11 1.8, 2568 61,597.872.00
518MsFe 425091445 Mo 4.45200 91.8.2568 - 11 1.8, 2568 18,925,071.13
510M3do 29.561,00000  WHIIY 451500 240N, 2569 - 26 AN. 2569 133,467,915.00
510M3do 48230726 Mo 471000 20 131.8. 2569 - 22 131.8. 2569 2,271,667.19
5']3»151ﬂﬂ15‘§f’) ﬁmu%'u

48,130,221.71

19

216,262,525.32



(¥iH8 : UIN)

szianuessiams uuRumu yamva Ty
sumi‘fﬁymumamﬂ?;ﬂu ”zy,iymamﬂ?;ﬂu sasmaniden & TUASUMTUA
Ruasimnailszma Ruasianalszma NTYY 21gVRIA Y deyy
e Spot (v)
319N TUY 3,983,467.14 eI 4.52700 26 .. 2568 - 29 .0, 2568 18,033,155.74
MUY 3,724,679.40  weudu 4.59020 511..2569 - 10 3.9, 2569 17,097,023.38
5N UNITUEY 7,708,146.54 HeIUIU 35,130,179.12
dan Forward
Mo 2,274,000.00  HOIUIU 4.52678 26 @.9. 2568 - 9 9.9, 2568 10,293,897.72
Mo 694,000.00  WEIUIU 4.50809 13 .. 2569 - 26 N.N. 2569 3,128,614.46
510M3 30 23,143,000.00  WeIUIU 4.81800 29 W.A. 2569 - 4 1.8. 2569 111,502,974.00
sammmﬁ‘;a 26,111,000.00 1iEIUIU 124,925,486.18
310U 17,862,000.00  #eIUIU 4.44990 91.9.2568 - 13 W.8. 2568 79,484,113.80
319N TUY 29,821,000.00  WeIUIU 451100 24 N.W. 2569 - 14 W.A. 2569 134,522,531.00
319N TUY 22,935,000.00  1gIUIU 4.81650 29 W.A. 2569 - 9 N.A. 2569 110,466,427.50
INIEWM5NEY 70,618,000.00 HEIUIU

v
=Y

]
=~

g1 Augaiui 31 wgunIAN 2568 HT1BMTAIL

324,473,072.30

(W48 : 1IN)

Uszianvessiems F1IMIURUMY TR ALTLRL LT
éumé'ffgmuummﬂ?;w “mum,ummﬂ?;ﬂu Sasmaniden AU IUATUMHUA
Ruasnimailszme Ruasnimalszmea Mmudeyay gV YN deyay
@yl Spot
510Msdo 1,947,000.00  HEIUIU 5.06300 18 1.8. 2567 - 20 11.8. 2567 9,857,661.00
518Msde 813,000.00  HEIUIY 5.06300 18 1.8, 2567 - 20 il.4. 2567 4,116,219.00
518MsFo 4,580,000.00  HEIUIY 5.06300 18 1.8, 2567 - 20 il.8. 2567 23,188,540.00
510M3do 69501437  ¥EIUIU 5.06300 18 1.8. 2567 - 20 11.8. 2567 3,518,857.76
510M3do 629,428.85  1EIUIU 4.73150 59.8.2567 - 7 W.8. 2567 2,978,142.60

20



Uszpnvessiams

vy wamilasu

IHIUEUMY

deyauanae

onswanasy

(¥iH8 : UIN)
yamva Ty

a TUATUMHUA

Ruasimnailszma Ruasianalszma NTYY 21gVRIA Y deyy
e Spot (v)
319MIH 8,162,000.00 NYIUIU 470820 45.9.2567-9 5.9. 2567 38,428,328.40
319MIH 1,587,000.00 HYIUIU 4.63780 25 NN, 2568 - 27 N.N. 2568 7,360,188.60
FIUTUM IV 18,413,443.22 HEIUIY 89,447,937.36
aeueu1 Forward
319N13U18 7,939,000.00 HIIUIU 5.06199 18 31.8. 2567 - 18 N.91. 2567 40,187,138.61
19N TUE 8,257,000.00 HOIUIU 4.70880 4 5.0.2567 - 16 5.9. 2567 38,880,561.60
SINTIWNTUNY 16,196,000.00 HEIUIY 79,067,700.21
A 4 a oo o o o
ﬂ’eNnuauwmmﬂﬂﬂumwi]ﬂm‘immnu
' o o o 4 a '
Tugmggdaannnmamdyyuan)asuituasaalszmea
o A Qg’ U L!' = [ dy
?HWTU‘IJ ﬁuqmu‘n 31 NYENIAN 2569 UTIYNITAIU
|
(VY8 : UIN)
Uszanvessnams HIURUMN gaﬂ'wm deyay

o a o = o ™ 9 o
éumafymuummﬂaau muq;ummﬂaﬂu onswandasy W IUATUMTIUA

Ruasinalszimea Ruasnimelszma Mmudeyay 21gvRIT YN deyay
ey Spot
319MIVY 896,280.56  1#IUIU 4.45200 28 1.7, 2568 - 31 9.9 2568 4,102,634.64

o A a A da o 4 £
U IUN 3T NHYNIAN 2569 LAY 2568 NBINUNIDAAUNWADNUTITZTAIAYNUNINITNINYIVDINUAIU

(#i38 : 1IN)

2569 2568
UTHMannIngTananeanu e S1ia
ABITUTIUMITAMI A1 299.855.33 158,991.15
Msssuiionnenziiounitsamuiienie 59,971.07 31,798.19

21



FUININTIATOYTE D100 (WN1BU)

Tugmzgdyanninmasidyyuana)asuRuasaasemea

@

] 9
a1 TUN 31 WOBAIAN 2569 UM TALL

(WHE : 1IN)
Uszianvessiems SIURUMN YA VR IT YR
vy wamilasu deyauanae onywamilasu o Sunsuivue
Quasnimsilszmea Ruasnimalszma Mudeyay 2GRN deyay
e Forward
318MI¥0 23,143,00000  HYIUIY 4.81800 29 W.0. 2569 - 4 11.8. 2569 111,502,974.00
318M31Y 22,935,000.00  HIUIY 4.81650 29 W.A. 2569 - 9 N.A. 2569 110,466,427.50
Uszianvnisasunesndivig
o 4 a I P
a1 Tui 31 wauAIAL 2569 LAY 2568 NeaNUiintiteaInuieansmhoaae 11l
2569
= T = Y U
FHATTaNYaN FHANAINHAD VY

. v £ a ,
NUIWAINU W uaull (1UY)

34,148,398.3011 1,815,622.8246

a v o a
AUNITNYGNT (UIN)

415,283,447.63 22,079,210.54

yamaunSndgniaeniiao (um) 12.1611 12.1606
2568

vigazauyam  viadaanuaeiiv

MUY W Suiid (miae) 23,692,468.7020 204,337.0094

dunindand @) 227,202,501.89 1,959,508.48

yamaunSndgniaeniiae (um) 9.5896 9.5895

22



@ ) ' a ] < a '
agtiunewuiimsutsiiamiteauiu 3 viia laun

Ed
() nieasuyiadzauyan : noauilangas 19119A3A CST 300 - dzauyan
(¥odo : KFCSI300-A) thunzd i vdaanuni liidesmssuse lanndiuaisanmsainu
(Capital gain) uazﬁzauwaﬂizTwﬁmﬂmmmu (Total return)

4
) mihsamuyianetuiuma : nesuilang e’ luidada cs1300 - Tuwa

'
A 1

(¥odo : KFCSI300-D) tiunzdmivgasnuna llfdesmssusielaainauosinituduna

9
@

9
A aa v Aa A v a aa ~ a wua g
Nl gasnuilszianiayana/aoiiu Bans lasudnsmesniend windfriaidiuldaw

nannaa/ieu lunnsuassmnImua

=

Y
(3) wmieamuytadanuaniy : neanuitlangeds lanieada CSI300 - asuaniiiy

4 Il ) o { g aa { & J @
(¥od0 : KFCSI300-T) tnuzdmsudasnuiniuiiayana nquiasuindensusssilseiu

e

a v o

FImarunteasnu nqudaInu ua/vsofaanuaniuiusENtamsfinue NAeIn1ssy
1 1 4

518 189 1ndI1UA1991N 15899 W (Capital gain) azdzauwalsz Toy1iv1nn15a39u (Total

return)

paneuLnugauaz 1d5unntuamu

- nstlaanulumiteasuriags duyan uazvisasuytadasnuaniy

A Yo o ' a . Ll A A2 o v @
Tamﬁmz'lﬂiumnwamhlimumu (Capltal Gain) ﬂuluaﬂlﬂiﬂﬂyjﬂﬂ"lﬂlWiJﬁUusll@\iﬁﬂﬂWﬁ'WEJ
= Yo A yA ' = 3 A '
NadINu Iﬂﬂﬂg‘lﬂ5ULIJ't‘)ﬂﬂﬂﬁu?ﬂﬂﬂnunﬂWiﬁ\i“U"lﬂﬂuWu'Jﬂﬁﬂnu

- nsdlaanulumiisaanuriiasieRuiuka

9
4 aa

' ' v
Tomaneg Iasusieldaduaveninfuluma el fasquilszianiidyana/aoiu Jans
Yo a aa = a ua @ s A A o
Ulﬂ UANTNAYNNNY 1/ﬂﬂ‘l]g‘UGIll]‘lﬂlvl‘l]@nllﬂﬁﬂ!ﬂmWI/Nﬂuvl"ll‘ﬂﬂiiJﬁii‘WTﬂiﬂTH‘L!ﬂ
v

v Yy
awaTusanzifoudansneanuaudadegiu usEndanmsdslidalius msgevenilsainu

FUANYIUT UKD

23



A 2 a o a o a = YA 1 = i
ﬂ”lilWllﬁuuﬁluﬁuVﬁWﬂqﬂ‘ﬁﬂqﬂﬂqﬁﬂuuuﬂﬂluiui3W31Qﬂllﬂﬂﬁ1uﬂiglﬂﬂﬁﬂ@ﬂujﬂa\‘]nu UAIU

NigauyHaas auyan

wihgamuriadaauanniv

37U

-10 -

@

(VY8 : M)

2569 2568
72,094,821.45 7,779,634.86
2,377,654.72 113,588.43
74,472,476.17 7,893,223.29

VoA VD INBINUTAN (Master Fund)

Ed 1
noanuilangedd liindnda csi 300 TdidenamuluniiineauueneanuUanse ChinaAMC

CSI 300 Index ETF

Foyaveenoauuand

A

¥ONDINY

o 4 - X

Junvangiougeuialu
[ [ o

AMAYANNINE
o o da

AAAYANNINEN
- X

WNSVIUTOVY

o o A

IUMNMTFOUY

o J
lszaAnsaInu

o
AAYNTMIAINY

Y
Tnyliaene 1T

ChinaAMC CSI 300 Index ETF

17 NTNYIAY 2555

g04n4 (SEHK)

v o X
NNIUTMIFOVIGUDINBINU

Ao ¢ A ] ' o

NINUNIAQU Tz aIAIN I 1AINAADUUNUIINNITAINY (NBUWN
1 =\ 1 FA Y Y [ L=
MBITuHeNLazal9918) 19 1naneanUNaneuuNUYeIA¥l CSI 300
Index
A ) o I Yo Y]
meliussqinglszaanmsaanuueineany gianmsneanuay 1y
ﬂawﬁmmmmmu Replication Strategy G'Tiamnuiﬂﬂmﬂu

o o A & < v AY a o ¥ -
vanningnilueanisznovvesnrstionans ludadiuaruiiviinued

a ]

@ o I [l v o X 1%
wannindnogludaiis1ads iiulasans RQFI ¥aiAn15noay

185uTueyniaannilsnuinugUaRIUAAIANUYDITY (China

Securities Regulatory Commission: CSRC) Uag3¥1U1 "Stock Connect"

24



J 1
NAYNTNITAINU (719)

-11 -

£ a4 & o N/ !
Fuuszuuiwon Teamsdeuionaz 152311 NN NITEHINAAA

vannindlusuurudulveg 18un aaranannindizee1d (Shanghai
El
Stock Exchange: SSE) (lag@aliavanng WELFUITY (Shenzhen Stock

Exchange: SZSE) fuaaiauannsnddeana (The Stock Exchange of

9
@ @

Y
Hong Kong Limited: SEHK) 1191 §3amsnosnuo1nasnuaiuInsans
RQFII 11a2/M3 8 Stock Connect 11831811508z 100 veanswaau
ANTYDINDINY

£
@ s
uenInil fianisnesnuervasnulasldnagninisasnuuyy

Representative Sampling Strategy Gluﬂitﬁ‘ﬁ'himmmamuTﬂﬂmﬂu

o o o A g g o ayy A XY o
Wﬁﬂ‘l/liWEJ“]ﬂWl'J‘VlL‘]JH?Nﬂ‘]JSZﬂf’]‘]J‘U’l’NWHublﬂ LUBDINNUUDIN M

A A A = L= ' A A Yo
mimnumauﬂimmw'lilmmwmammmu ﬂﬁﬂiuﬂiﬂ!ﬂﬂﬂﬂﬂWi
a 9 aa 1A 9y Yy < 1A
ﬂf’N'VJ'HW"l]"lﬁil!"Iiﬂﬂ‘l”]ﬂi]ﬁ‘c’JWu"l]!,mLWENQlﬂﬂﬂllﬁjlﬁu'ﬂﬂﬂ'ﬂﬂlﬁlngZ‘Tll
= ' ' A =T
“IN‘Hlﬂﬂﬂ'JTII’JTﬂﬂﬂnuﬂgﬁﬂﬂuiﬂﬂ@liﬂiuﬂiﬁlﬂﬁﬂ‘l/lﬁ'WEWlL‘IJuG]'JLWIu

= Y Ao oA v o oA
“ﬁQIﬂﬂjauuaquaﬂngﬂ15a\1nul<’])’ulﬂEJ’Jﬂ“Uﬂ"])'u

e

@ 9 aa 1A Y A @ Y
vanmsneanuerldgasiisvesauudiiesfiaed Tunmsaduly
1 o
FEUINNAYNTNITAINUUVY Full Replication Strategy 1182 111 1)
. . [
Representative Sampling Strategy Tﬂﬂ"lmuﬂuﬁ%m%’ﬂﬁﬁamumm
' Y & v qu 7 o a 2 Y A
AN FImsaaulenagninsaanuaINg1I01UNATULBIATUMN
Yo a 1A [ o
Aiamaneanuinnsananumnzaylumsussgingilszasn

]
a9

MsaanuNdoIns a3 uHanouunuveInanu i Indinesiuawsiiun

]
a !

H a 1 1 3| 4 4
hga (M3eliszaninmanniga) mineziluly 1 wonailss Tew
9
VDI
1119991AN13ALHUNITAI 9 150 Corporate Actions UBIUT H N
= A s o A P A
vanziouiiuesdlsznovvosastl dnalineanuersnensios
o v S A 19 1 P v A R = WM 1o o A
nannindane 9 1 lulyesddszneuvesdyil Gasiudaua lusidaiie
Ly oy o a
ATIAINU A31ATHY Fuuiasan I uazas 1@ 1TeYHUTNINTIRY
A 22 o A o o & 1 | a
du 9 (FDIs) NaH dadrunsoensesnannsngvartioz lanu

J v A a
%}f‘)ﬂﬁg 10 vOYaMNINITUGNTUDINDINY

25



g 1
NAYNTNITAINU (71D)

@

A9

N3

A v o Y
HUHINUUDIINUANNINYUN

-12-

v

AULLA

1 ﬂﬂﬂnu‘&i@WﬂﬂﬂnHiH FDIs Wd‘l’f)
% ) = 4 o %
ﬂi&ﬁ\?ﬂﬁlufni%)J@QﬂUﬂ'ﬂﬂJ!ﬁENLm$!ﬁﬂ?ﬂi}ﬂi&ﬁ\?ﬂGlUﬂﬁaW]u

dy 2 U A o I
1 dagrunmsasnulu FDIs e dagUszasdlunsainuues

1 a J [ a
noauaz imudesaz 10 vesyasmsnddugnivenonu

@

A9AN13NBINU (Manager)

auanaiss Towd

e

2 o o on
ﬁj’mmnymiwﬁﬁummﬂamu

auNUEMaIMsRumayamgAssH

a1 TUN 31 WOBAIAN 2569 1AL 2568 NOINY

Cititrust Limited

Citibank, N.A.
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1 [l @

Tuudazvme Fedidadiulinu 105% veuyamnnudesniieg wu msidyan FX Forward %30
o o A J Y ' < 9 1 = o Y @
dyy1901 %0 130 Currency Swap 1iludu 0d1915aa 1w uinesuiimsiigsnssumsileadu
B o = a & o 9 = =" B 9| o =
ANuArIINoas wanasuduiv e ldanudesanas uan ldesaunsailestuanuides
v = I o Y Yo a 2
laiavua vazmnimsmamsaidanszihIdideTomalums 85 umanouumuinniu

@

o A Aa o oA g a ' 2
U IUN 31 WHHNIAN 2569 LaL 2568 ﬂmnumummmﬂuaqauuwﬂﬁmﬂ ANU

(U8 : HEIUIY)

318N13 2569 2568
Iushnoounsne - 722,064.55
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v A Y 1 A a 1
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51ﬂﬁ$!aﬂﬂﬂ1iﬁlﬂ°ﬂu ™ 31 NYENIAN 2569

[ v d A o  da
vannsndvisensndgaululszima
RUAINFUIAG
S&P
Rate A-
[ v d A v da v
HannSndvsenSndaumalszina
NUIAINY
= [ Y] 4
sanzeuluaaianannIneg

(% n&’ \J 4
YYIBOUIAINTIU

v W

FITCH-LONG
Rate AA

Rate AA-

R-
=
-3

1 Y 9 1
A l9919A19918

v da a
HAMNINITUGNE

Hﬁf’hﬂ13~li1ﬂ1ﬂa1ﬂ

7,989,562.91

7,989,562.91

432,639,035.15

432,639,035.15

(2,440,904.38)

lﬂ' a d’ 7 tﬂ' =) 1
tyiymmqmﬂmmmamﬂaau— i‘giyﬂlaﬂlﬂaEl’t!NUﬂﬁWIN‘iJﬁZW]ﬂ

(706,450.20)

(1,721,918.38)
(12,535.80)
(825,035.51)
366,834.01
(760,048.86)

(431,820.66)

437,362,658.17
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% NAV

1.83

1.83

98.92

98.92

(0.55)

(0.16)

(0.39)
0.00
(0.20)
0.08
(0.18)

(0.10)

100.00



L4

AA CSI 300

13
A v

1" A

noanuitlanyeaslyin

‘smazzﬁﬂﬂmaamﬂuffmmwammaNm’h W 31 NEHNIAN 2569

U o

5 o 5 yamdyan Juasy  Mlsanenu
Ussnndyan Adyan gszasn % NAV .
(Notional Amount) NHUA (net gain/loss)
[ d' Y a o o d‘
YNoNDINUBATWanasu

Toanesiisa VND.5.NJIATOYTH Yosnunnudes 111,502,974.00  (0.0138) 41,2569 (60,171.80)
Toanesiisa VNA.5.NJIATOYTH Yosnunnudaes 110,466,427.50 0.0109 9 1.9. 2569 47,636.00
o s ad a 9 o = a
waveisa VUD.5.0aAN5 Ing Yoanuanuiaess 117,450,513.00  (0.2822)  1111.8.2569  (1,234,049.87)
o s ad a 9 o = a
CILTRL GRTGHS VUD.5.0aAN5 Ing Yoanuanuiaess 101,060,405.00  (0.1078)  181.8.2569  (471,587.11)
o s ad a 9 o =
TR GRTGR S VWD.5.0aAN35 Ing Yoanuanuiaess 93,195476.60  (0.0282)  251.8.2569  (123,224.40)
Toanesiisa V.5 Inewiaivd  Hleatunnu@es 22,380,975.00 0.0245 41,2569 106,943.00
Toanesiisa yu. s Inesumne  flesiunindes 133,224,270.00  (0.1615) 41,2569 (706,450.20)
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AldaneiFaniiuainnasyusan (Fund's Direct Expenses)
nawyuitlangeAs lgi1dA3n CSI 300

AALEIUN 1 NOuIe 2568 DIIUN 31 WOHNIAN 2569

AnldanafiFaniiuainnasuson AMUIURY FRURTURIYAAT
(Fund's Direct Expenses) UL NULN nSwsRW* (Aall) 1/
ANEITNHENNTAANTT (Management Fee) 3,068.36 0.8025
Arsssnitlangauanallsylend (Trustee Fee) 122.73 0.0321
AsITNIHENWenzIdey (Registrar Fee) 613.67 0.1605

AMUTNEINN989Y1 (Advisory Fee) - -
AnsTaulenaaLtyd (Auditing Fee) 60.00 0.0157

AldaNe @1 7] (Others) _ _

ganA b EaneNauNe 2/ 3,864.76 1.0108
NUNNEILNA

U = U Yo all = =3 v v o all = U al A = a A dsﬂl v
1/ V’]’]ﬁ??NLuﬂNLL@ZF’]’WI’IW’W_IV]LiﬂﬂLﬂU’ﬂﬂﬂﬂ‘ﬂﬂVgui‘QN?ﬂ\mu Lﬂuﬂmi"mi")mﬂ’ﬁ:@@ﬁﬁLWNMi@ﬂWHﬁ‘é‘ﬂ@L@lW’WZMi@ﬂ’]HﬂHIﬁLL@Q

2/ Tisanpunawihdeuanannine uazAnsssniilansing o) MRATuANNTTRI BUANNINET

v v v
o = o o

* yarmingau Tunil wuneds yarmindawiomme Wnsos yarmiduiame
17 o = o g = v & 1 = = 1
duusidsssaannisdans Asssuflandpuanadssland Arsssuianwnenadownieaaamu

Loy Ad 9 o 2 om o oo
LL@Z@’]GL‘H'M?_IV]LﬂﬂQﬂJﬂﬂﬂUﬂW?ﬂ{]Uﬁ]ﬂﬁi‘ﬂ@\inu U AUNATUIR
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Y Y

MR BV IHRANNINE

1 a

noanuillangea3ly118a3A CSI 300 / Krungsri China Equity CST 300 Fund

AannIui 1 Jiginen 2568 D93ul 31 NgUMAN 2569

UIEN IMIURY oI

(He2u) (%)

UOB Kay Hian Pte Ltd 98,868.89  100.00
573 / Total 98,868.80  100.00
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HANNTANRUNUIRINBINUILIANgIAFLHUNEATH CSI 300-AANYAAT

o = % ANNTILIAN % piail
NANITANLRUY
o a0 S Year to HAUNRI SAUNAY SAUNRT SAUNRT SAUNRT SAUNRT AUINIULEN
Date 3 1hau 6 LAAU 11l 31l 51l 101l TAsans
29 WOENIAN 2569 n
(28 daugY 2566)
KFCSI300-A +4.82% +3.50% +7.73% +26.90% N/A N/A N/A +6.93%
FiEsn (Benchmark)* +12.43% +10.13% +14.81% +36.61% N/A N/A N/A +9.71%
ANNELHALLRIHAN TR I +17.08% +19.90% +16.31% +16.00% N/A N/A N/A +21.60%
ANNEUNANT AT TR +16.68% +19.74% +16.07% +16.02% N/A N/A N/A +22.68%

B
o el

WNNLWR : * A4ilT9R (Benchmark) e

HANNIANTEWINULRINBINUUAN Fadan 100.00% UiufsednuaniaauiieiauwinArana@uum o SufiA winaneuuny

a =

S oy
* NZV[WB'LILLV\HVIN@’WQLHM‘M%\?@W&LM patluuamaLunusiail

o o o

na1n1edanan1sanivuenay el lHdniinunsgunsinaniunnes

NI UIINVBIANIANLTENAAN1TAIV U
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HANNTANLEUNUIRINDINUILANgIAE L1UNBAIH CSI 300-FRINUanNLTU

o = % ANNTILIAN % piail
NANITANLRUY
o a0 S Year to HAUNRI SAUNAY SAUNRT SAUNRT SAUNRT SAUNRT AUINIULEN
Date 3 1hau 6 LAAU 11l 31l 51l 101l TAsans
29 WOENIAN 2569 n
(28 daugY 2566)
KFCSI300-] +4.82% +3.50% +7.73% +26.90% N/A N/A N/A +6.93%
FiEsn (Benchmark)* +12.43% +10.13% +14.81% +36.61% N/A N/A N/A +9.71%
ANNELHALLRIHAN TR I +17.08% +19.90% +16.31% +16.00% N/A N/A N/A +21.60%
ANNEUNANT AT TR +16.68% +19.74% +16.07% +16.02% N/A N/A N/A +22.68%
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(http://www.sec.or.th)
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(5) OANAIUNYUIIUNTAINUVBINDINY (portfolio turnover ratio) THsOUIZHZIIANTINIHIN

® KFCSI300-A (portfolio turnover ratio) 0.89 m
® KFCSI300-1 (portfolio turnover ratio) 0.89 1911
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(6) wamsAIHHN Uz TOYAN1TAIMUVDINBINUKED (Foyya tu TuTi 31/05/2026)

A Cumulative Performance (%)?

1 Month 3 Month 6 Month 1 Year 3 Year 5 Year
ChinaAMC CSI 300 Index ETF 2 1.84 .87 8.23 2932 3549 -1.42
C5l1 300 Index (Total Returnﬁ 1.84 415 8.79 3091 40.29 411
A Yearly Performance (%)?
2026
2021 2022 2023 2024 2025 ¥YTD
ChinaAMC CSI 300 Index ETF 2 452 -2058 -10.11 16.86 19.59 5.71
C5Sl1 300 Index (Total Returnf' -3.562 -19.84 914 18.24 20.98 6.17
A Portfolio Allocation
Sector Exposure (%)
Information Technology 28.38%
Financials
Industrials 15.13%
Materials
Consumer Staples
Consumer Discretionary
Health Care
Utilities
Energy
Communication Services
Real Estate
Swaps
Cash and Cash Equivalent
A Top 10 Holdings
Security Name Weight(%)
CSINO300 9 87%
ZHONGJI ELECTRICA-A 300308 4 37%
CONTEMPORARY AMPEREX TECHN-A 300750 3.80%
KWEICHOW MOUTAI CO LTD-A 2.74%
EOPTOLINK TECHNOLOGY INC L-A 300502 2.34%
PING AN INSURANCE GROUP CO-A 1.93%
ZIJIN MINING GROUP CO LTD-A 1.69%
CHINA MERCHANTS BANK-A 1.59%
MIDEA GROUFP CO LTD-A 1.34%
CAMBRICON TECHNOLOGIES CORP 1.27%
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