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By vinudanuiaainu nasvuiilaihualvijfuilhiaasiianisaan (B-FUTURESSF)

Ananil W.@.2565 Yuldulagy tdu naunalulad dsudianauinuasidanufunIuAauIgy araaIu
Aoraannnisweduzasdnsnduiiaivinlvisuimisnaivaasanisy (Fed) dvinavdsududasinanidoatesaiiiag
usanudnsnasnisiiadsrgArnnaasnasanigawsnan luil 2566 detlasmunarifinaaufosusydu Valuation
uarnisaanIsaldnsinisidulauasnalduazAtlszasui¥ngiulug Taaawizus¥nimaluladisnaviuiaiim
aau'lmsanisrzaadmuasnelarautionnn TaawitdudaasivumTuuriiuyagegaldlutfausigurau weAdelule
Wudanadiiitin dedemsidmaadudanaday sfounliuasegAaanss insnsedmnsatzaadiunnninaaiu
finauinsamIuAmIauTIGawuITinn1Tiuaaniiauas Fed devinlvidnsinanauunuanigs 10 faauzngfumiuly
nTALATINTENIN 3.3 - 4.2% Tuzheuaiefaufiniun definasdannufumiuzasraiudulagosaituiu

wins¥nuatauvaziinglarzaadd uandanniinainruliudianasunauasriaunisuzaadlduinua
Tuzhalanail 2565 vinlvilinasnunduinundaasnuinase devinliduivuluanssy Usudduiudoussull 2566
Tamanigaaia NASDAQ saaanumanisinnsunadizasnalsenaunisagndunndduls ansiaswgAafiudidy
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AfeFwsglaasiaunisfiudisiauly udidaindeaziinistadiiing Aianiudemzandaninainmasiaesiu
e gAatuAsnunsafiudldAau1o
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wazgaala'litiavAnasauiiutagouinwindaaiulutl 2565 Joidadn anudumIuiAnduranalinatnaly
AanTenasdaniasrgAatuuigzheiy fusomieiddasindaiuduiags Wamanisnisdulaluauiaa deann
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WANNSANLTUIUARINAINY

o uii 31 uns1au 2566

AasNanaLUNULDUKAY

% aN2A291IaN % aail
3 dau 6 \iau 11l 31l 51l doucine
dous 31 n.A. 65 dous 27 n.a. 65 duus 31 3.A. 65 doue 31 w.a. 63 dous 31 .. 61 Suii 23 n.A. 63

yamuiaasnul (un) 8.1017 8.7411 10.4751 - - 10.0000
WaNIsELIUIU ) ) ) ) i .
uas B-FUTURESSF 2o 9.69 24.64 7.51
tnaLriuNasgIu? 3.36 -0.54 -8.26 - - 9.91
ANUNUNIU
(Standard Deviation) 20.423 21.333 27.21 - - 21.23
ADININITALUUIIUY
ANMUNUNIU
(Standard Deviation) 17.213 18.433 19.34 - - 15.57
ADILAULUINTFIU

ad1snsiananisaiinouaasnasnunaliud ladavinduauniassriunsiananisaiivounadnaInusINuad
FUAUVIENIANITRINY

1 yadimiheaimu s Suvinnssusauildlunsamnadannanauunutdaundo
2 naugiunesgIu wunad
1) eiaffl MSCI ACWI Net Total Return USD Tugnadunaaaisanss susmrasdununisilasfuanuidaedasuanildouwdaduin
wanauuny tugnaduuin a Juidwananauwnu gagiu 50.00%
2) @il MSCI ACWI Net Total Return USD luainaiiunaaaisanss Ususmindanuanuldsuiadnnananauunuiuanaiduim a Yui
Awananauwnu gasiu 50.00%
3 % gail



dszinnisanauilunazavnasnu

saunsanadutluna funanaduiluna Sas3renduiluna
(un/uuHa)
23 nsnyrau 2563 — 30 wadlInau 2563 17 sudeu 2563 0.23
1 sunaAu 2563 — 31 nsagrau 2564 16 &9vinau 2564 0.25

uanaia : Msanaduiunasna agdasbivinlnasnufinameanussanindulunalydniansananaduilunaiiu
waznaanANadutiuna yaAniiaaInuazanadllaiudruudunanatduna
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AAYANITAIINU NANTITANLLEUINIU LATANUNUNIUADINANITANTUIU
a| s 9 A 1 1 (- %4
aavnasnutlaiinvalreiiuiaausului (navnuuan)

-
AanaINU:
o o &
UNIRAINAINU:
szinaninsenns:
a141as9NNTNAIN UL

u‘is.m'mmimmu:

o

o o
aAUAIN:

WARAITNAINU:

Wawawailssauii:

nasnuiilathnaleviuiianusulns
26 nsn1AN 2561
NAINUNUATIFITNU

idviua

aanuluasi@snuavlssinauasusEnnvingsAaniaidasndalasudsslaniain
wnTdunsudTanluavias niagsAaitAedasdunaTulad uazuiauinnssuln
ninswauduiiasassunn Tuunsusina ANsenliugsia uastasegialuauiaa

1) ¢iaifi MSCI ACWI Net Total Return USD Tusnatiuaaaaisandy Usudrasunu
msilavAuanuavannuanulisuwiadnananauuny ugnaduiv a
Jundwananauunu fasu 50.00%

1) giarfi MSCI ACWI Net Total Return USD Tusnaliuaaaaisanss dsusiadnn
uanuldauiadmnanacauunuiiugnaliuunm a JundnananauLnu
da&u 50.00%

o

UIEFNUINNINLIANITNAINUTIN 1IN ia

sunAsInawdizd 140 (i)

WAaNISEANLTUINULEAURAIUDINDINUKAN

nan1sAiuuLazduilyIndounds 5 YUY (% ded)
B noovu e auiitde sadotunauisimiu
60% 202
a0% e
20% 1554 1723 2002 1515 1350 - Iu'm
- mn H= =
- B
“20% -145614351209 1595
40% -2693
-80.33
-60%
2561 2562 2563 2564 2565
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nan1safiududounduuutdniyg (a 5uil 31 unsia 2566)

YTD 3 1fiau 6 1oy 1y
nau 6.02 262 -10.45 -25.78
fuiidia 4.78 3.36 0.5 8.26
Anadslunguifioniu 6.89 6.10 -1.16 -14.56
AYUAUAILNBINU 14.24 21.69 22.94 28.91
AMUFUHIUTY TR 12.48 17.21 18.43 19.34
3 U 5 U* 10 U~ AWATAAL"
oy 1.04 N/A N/A 0.94
Fuiidn 9.09 N/A N/A 6.67
r-i'lmﬁﬂctunfjmﬁmﬁ'u 3.51 3.17 317 N/A
AIUALHIUNDINY 24.00 N/A N/A 21.18
ARSI TR 20.57 N/A N/A 17.97
* 06 pial)
al 1 ar 'L ﬂi al 1 :i el
dadiulssiannIng funasmu NIngAuNamMugedn 5 ouauwsn
% NAV % NAV
WUIEINUNDINUT Y 75.29  Allianz Global Artificial Intellisence 46.12
ﬁum;‘j’mmmﬁgmm 1457 Fidelity Funds - China 21.08
el nsuATg 7.11  Consumer Fund
ﬁum;‘j’m 3.03% Pictet - Clean Energy - | USD 8.09
wiuatlgy Ulta Beauty, Inc. 3.90
viuaniley USEW Loiugeny 3.03

ns3nassnIsaamuluatsszne

Uszine
RN
BRGNS,
ansgeuing

anLeLsn

ABSUBLITU 910A (UnnTw)

nsInassn1samulunguananwinssu 5 dusuusn

% NAV
18,50 wieluladansauwmanasnisdoans
1982  UsMsiumndeaine
14.48 AouavAaiun
831 wmw
Wl

UNIEIUR : YR o Tuil 31 unsiau 2566 veil aunsagrayaiiiiuidaqiiuldid www.bblam.co.th

% NAV
5.71
3.90
3.03
1.96
1.70


http://www.bblam.co.th/

s1taztdann1saINL NNSALNIETY uarA1snan1szNWY
o fuii 31 uns1au 2566

unannsneidIansneduluilszine 894,776,752.71 99.66

UUILAINUNDINUTINATIATNU

nasnuiilavaleiuianusulvai 849,657,386.78 94.63
Wudinsuiais
fuduaruindada AA+(tha) 45,119,365.93 5.03
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o a & = & -~ a
s1a9 UMUK UAINUTUASIEISUE As1A15AVKTAIMNY K3adunn
o Suii 31 uns1au 2566

AFUADINSIAS yaAl % NAV
ANIIAAANA

(f"uun)

1. aguasndITnAds InauasanaIsnadgeavlssing - -

2. AguanEszavsMsiinguanawizingedu suiaswidid
whausinSunuiilugaan gsusavisuaria adnuae wiakalsziu

I

3. aauasaEsifiduduanuindadaaglududuiianansaanu'le - -
' Ao o o ' ‘ﬁ, o ° A >
4. nauasI@Iniduduanuidadiasinirdudunanuisaanule - -

ia lula5un1sAnduduAINLUIdada

5. A& lifinaauiiaulssnAasenssumMsiAuaaIanu - -
13A9NTRINULAINDINY

. o . P o o
fadrunsasnugeaalunay 4. Anainazasnuluidaunuawus 2566 - -



= o 'y | A o = = - a
sraazidaauarduduanuiniiadanasnsiansuil as1a1sAudAMU usadunin
fnasnuanuusailitlusiad

o Suii 31 uns1au 2566

szian waan AR Juasu Sudu yaa i yaa
ilszAu/ AUUR AU MNIAN
wWausav/ Unitada a6
WAANUAY
1. dudasunas  sU1AsNTINN AR (NKI2U) - - AA+(tha) = 2,194,362.07
2. Juehnsunes  sunesndnsine Ada (uwnau) - - AA+(tha) = 42,925,003.86

asvudavAudumnuindada (Credit Rating) Tuszduiianunsaasnuls (Investment Grade)
dudumiuindiada (Credit Rating) Aatiayavanseduanusuisalunisiisend dentisiiluanudaedruiasén
nadifaanasa@1suil (Issuer Rating) uagdinsiarsniiusaziu (Issue Rating) dedarvintaaui¥ninduduninu

Undiadfia (Credit Rating Agency: CRA)

Fitch TRIS/ Moody’s ANasuny
S&P’s
AAA (tha) AAA Aaa UAULATANFITIAA LAAIDITZHUAMULTEIAINATRINUNGITFA

fianusnsagugalunisadisyiusutazaantdaainiinuaIan

AA+ (tha) AA+ Aal o _ . 1a p
AA (tha) AA Aa2 AUAULATAATAIAI) u,vazaauﬂummLéuomnmsamummmnm
aghisunsadrseuiilaauniiua
AA- (tha) AA- Aa3
A+ (tha) A+ Al
A (tha) A A2 m‘mﬁmagi‘luszﬁusi‘r
A- (tha) A- A3
BBB+ (tha) BBB+ Baal
BBB (tha) BBB Baa2 'szﬁnm'mL?‘iuou,azm'mmmm‘luﬂ'ﬁﬂﬁ"ﬁmﬁa:ui‘lu'szﬁnmunmo
BBB- (tha) BBB- Baa3
UNLLUG :

o dudumanuiiliadiaann AA &9 BBB anafitasaguunain (+) usa au (-) wiaaa 1-3 WadwunANULANE
2avaaAINaaYdUduANNUNLdadanalussA UG U
e dudueudtafiauas Fitch azlad (tha) savhaiaugasidududuiasaanlalulssvalng



Aunswel
WURINUATNTIANLATITU
Wudasulag
annilaneanidauaziduiiuna
Aunswedu

FINRUNSWED

uildu
A laddad193ne
nildudu
sz'mﬁmnmﬁnﬁaﬁuumﬂamu
AUl

sumiidu

AUNSWEEANG

AUNSWeEgNG:
Nulesuanedanitaaonu
Alsseay

Teydfilsuauaa

Als(aanu)dzauannnisaitfiveu

AUNSnweignsg

JLUAAIFIULNIIANFIIU
o uii 31 uns1au 2566

(flelai'ldmsyasau)

FPumhaainuiaanitninauaIionue (vile)

funsndgnasaniraanu (un)

nn

849,657,386.78
45,364,785.87
3,028,133.19
220,395.02

898,270,700.86

139,798.69
9,057.06
273,553.13
4,219.98
426,628.86

897,844,072.00

1,137,373,057.49

111,361,709.50
(350,890,694.99)

897,844,072.00

113,737,305.7494
7.8940
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Juisznausiaazidaa i uatnu

L uii 31 uns1au 2566

(f9'lilsinsraxan)
I uasU UK/ S1ANEYAEITN
AauannNInel . -
Alnua WHueu (un)
unannsntusansneadululssived
nuhaasnulszianasiansnu (100.00%)
uaa. 121a9 i (100.00%)
hualeviuiiaausulu (100.00%) 91,714,059.15 849,657,386.78

sungasnulssianasIdITnu
snAnNsNeIanswadIutuldszineg

FIUVUIINU

849,657,386.78

849,657,386.78

849,657,386.78

849,657,386.78
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umam'lsaanuiaigsa

Fususzazatvinifiau Ausgaiui 31 unsrau 2566

(falai'ldmsrasau)

s1e'l6nAASAINU
se'ldnande

57U leaNnNITAINY

A Tladana
ArassuLiiaunisinnig
AsTsuLliaunauanalsy Tl
aassutfianunangidauniiaainu
Aassutiauinndw
A laddraluniseintiiveu
shualadana

ela(anu)NnnsaInuagna

51aA15A 15 (e NU)FNsINALTUIINU

P

578151l ( AN anaiiAaduainiduainu

aa o

;a3 ls(anu) gnaideliiaduainiduanu

sUs85A s (e anannduasnuiiindunasielitiaduy

asuRndu(anas) uduniwdangannaissiiiiuvounaunsidule

o v

n AMENule

Astindu(anad) wdunsnagnsannnisativeuinanddule

nn

93,450.83

93,450.83

476,751.55
90,548.98
226,372.46
26,106.16
1,401,533.56

2,221,312.71

(2,127,861.88)

(16,858,485.10)
(90,881,980.66)

(107,740,465.76)

(109,868,327.64)
(14,017.63)

(109,882,345.27)
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1 ¥ 1 d o <
A1 1l23n gansIntNUIINN2INU

Aususcaznadeneiui 1 d9uinau 2565 dviuii 31 unsiau 2566

arlddanizanifuainnasmul ANUNUTY sataraay
(Fund'’s Direct Expenses) uue : Wuunm ARSI WA UIND
AsssuLiiann1sIans (Management Fee) 445.56 0.05
aassutiianauanalselai (Trustee Fee) 84.63 0.01
asssutilianunansdaumidaadnu (Registrar Fee) 211.56 0.02
A 1areun (Advertising Expense) 1,054.40 0.13

Aldanalumsdfamavdnniwe (Trading Cost) - =
Alaanadus? (Other Expense) 289.31 0.03

shusladdenfouiuan’ 2,085.46 0.25

U flualdsngliniuadyas iy afle msdnnadisssudiannsinns Asssudaugquanaisy ol arsssufianuangideau
wihgaIny agldyasnsnaluananauinaisssutiiaudenarndugiulunisdiuin

2 gldRnsduiiasninvdawvindusanay 0.01 sasyasniwdgduans

3 1ﬁsauﬁ1u1uuﬁ1ﬁam1uuﬁnm§wt‘l’uaxmﬁssmﬁﬂumaq AAaduannsdaanananniwe



2iayadnadIUUYULIILUANTAINUADINAINU
(Portfolio Turnover Ratio: PTR)

Aususcaznadeneiui 1 dvuinau 2565 dviuii 31 unsiau 2566

uwunenia: PTR Aa mmﬁmaoms*ﬁvamwﬁnm%wﬂ‘luwa‘a‘mnaomu‘mmanm‘tmmanamﬁa TRgATANNYAAITIAINTITENTN
waswmaouamms'ﬂamnmwunuwm‘mwaouammsmumnmwuwaanaomusm‘tusausuuunmumﬁmmum
msmuuammswuauamsmaumaanaomusmLaau"tusansvumml,mmnu naINusINALA1 PTR g9 vedtdentsdauns
vmmnswunammamaowqmmsnaamuuavm‘mumumunwﬁamwanwswwm Fesaviansandiauiaudunanis
mmua’m‘uaanamus‘;mwaﬂiumummﬂumwaamseﬁamwanmwumnm‘s
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usEnun ki lasuatunmningegadududuusn

Aususcaznadeneiui 1 dvuinau 2565 dviuii 31 unsiau 2566
-3idi-

vinaie ¢ nadnuilahunaleiuieasiianisaay unamusnuanasmmu douiuainulumniiaasnuaaInasn UL e
AavnuLien (Feeder Fund) éviiu Selifidnuneindamandnnine

B-FUTURESSF | 15



o o o A o o ; a
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Augm a1 Juii 31 uns1au 2566

o
ealivip]

2,
=}
e
=

o

UIEFNUINNINELIANTNAINUTIN TINA 1iA

—

2 FUIAITNTILNW AR (UWI2Y)

v a o

WNEWN: KaMuMINIanTadauMsvingsnssuAulanaiiimaasiunamunulaiudsnudnningdanisnamusiu 1mvas 31da
wianiulzduasus¥n (www.bblam.co.th) uasiulasiuasdriineu n.a.a. (www.sec.or.th)
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siayanisdanvrgasnutiuzainnnlun1slddansaanidas
Augm a1 Juii 31 uns1au 2566
- "Laidd -

RN | HRIVUAINIAATIARaLTaYaNsiambaauAutaddalun1slddndaanidas 167 www.bblam.co.th
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Assumalseiaminauunuilasannnisinasnuldusnisuaanaiu (Soft Commission)

AvisusauszaznadeuaIuii 1 dvinau 2565 d9iuii 31 unsau 2566

usnA WinailssTaaii

UFENNINNINE tueinued (Uszinelne)
AR (L2 u)

WIENUINNINWE LAasAuIAUANT d1da
(uwnn2iu)

a o o o

UIENUANNIWE AUTULNFN Ltana I1dm
WIEFNNINNINE 11K AR
(unnzu)

VIHFNRANNINE 5U26 A6 (WU2AU)

FEFnuannIwe Tuysy Waiudu {$14a
(unnaiu)

WIENUNINNINE A&nslne 316
(unnzu)

s nuaanswe ylad taeidau
(Usenalng) 1da (unnzu)
VIHNNINNINE LATH6 JI
(Ussine'lng) {1da

usENnannine dag-dladud

(Uszinalng) A1da

WIENUNINNINE ffitad JAlAasa
(Ussine'lng) 41da

VIHENNINNIWE LuAAIDT
(Ussine'lng) {1da

vsENuAANIweE 4 uaa 1ad a
(Uszinalng) A1da

Wellington Management Company LLP
FIL Investment Management

Invesco Asset Management

Allianz Global Investors

Kotak Mahindra (UK) Ltd

Nomura Asset Management

Nippon Life India Asset Management
Limited

walssTain 165y

Conference Call, Adhoc Update,
SMS uaztanans Research

Conference Call wagtan&ns
Research

Conference Call, Adhoc Update,
SMS uastanans Research

Conference Call, Adhoc Update
waytan&ns Research

Conference Call, Adhoc Update
LagLan&s Research

Conference Call, Adhoc Update,
SMS uastanans Research

Conference Call, Adhoc Update
waytanans Research

Conference Call, Adhoc Update
LagLan&s Research

Conference Call, Adhoc Update
LagLan&s Research

Conference Call, Adhoc Update
waytanans Research

Conference Call wagtanans
Research

Conference Call, Adhoc Update
LagLan&s Research

Conference Call, Adhoc Update
waytanans Research

Conference Call, tang&snasnu
LagLan&s Research

Conference Call, tang&snadnu
LagLan&s Research

Conference Call, tang&snasnu
waztanans Research

Conference Call, tang&snasnu
LagLan&s Research

Conference Call, tang&snadnu
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AXA Investment Managers
Pictet Asset Management

JP Morgan Asset Management
Franklin Resources, Inc
BlackRock, Inc

Flow Traders N.V.

PIMCO (Pacific Investment
Management Company)

PGIM, Inc

Macquarie Asset Management
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