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- M 32 HEXI 2O WS L SERAX S 2E AE -

1. 2L
Of EXHAES THRMEE AFS AN 28 &0 2et JIgeHIIE S ESFAI20 2et AHI|I=0 T
ct Zdg LIt
Jl 2k 2| HZARE QI ZAL2 A
HI121(2019.07.30 ~ 2020.07.29) S/HZ A B oHEALE RIS
H1221(2020.07.30 ~ 2021.07.29) SE S HE Q! HE

. AMWFEE

[SHe) &)
QRAMFEE
o - Rl 22| X121 =
2021.07.29 2020.07.29 =

2E A4 121,607,189,723 4,716,778,666 0
7tsd 120,479,634,274 4,681,519,531 0
I AS 0 0 0
S S/ A ST 0 0 0
g3 %2 X3 27,555,449 35,259,135 0
JIEt 2 Xtat 1,100,000,000 0 0
DI EFRF&E 32,813 6,443 0
AH&EE A 121,607,222,536 4,716,785,109 0
Z2EFM 0 0 0
J|EFS H 2,550,305,752 96,085,414 0
SHSAH 2,550,305,752 96,085,414 0
A= 118,443,859,874 4,593,078,885 0
A XE3 0 0 0
ollrd=2 613,056,910 27,620,810 0
ANEZ2SH 119,056,916,784 4,620,699,695 0
2854 694,354,970 98,097,971 0
Ol Rt==<] 2,164,466 253,033 0
HH & == 725,536,828 86,364,706 0
OHOH = Db Rt -33,346,324 11,480,232 0
JIEt=< 0 0 0
2302 2,315,948 0 0
A AE 0 0 0
OHol====2 137,948 0 0
JIEHHI = 2,178,000 0 0
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g0l 692,039,022 98,097,971 0
IHIEERSE=; 0 0 0
(= 1) QUMPHE MBS UHHSHSOIZ FAIONHS BIE HEE LEHWE NEEM 2 281250 L8t
FADIMZ Z2E DS HRFHOZ ERE FAIWUCR L+ ASSBLCL 1 SHEE Sotol BIFHO
FAEXTFRIE 100 R0/, FAIHEZH E5H 100 A0 AL OHIHIANES 100%(HI|=)2 SLICH
Lt CHRIHEE
(e 2]
CHXtCHZE
o - X 22| K1 Dl =
2021.07.29 2020.07.29 =
=P\ Ty 121,607,189,723 4,716,778,666 0
H3L0X2 27,555,449 35,259,135 0
HIBUSHS LA 27,555,449 35,259,135 0
CHEXHA 1,100,000,000 0 0
SIHEAS A= 1,100,000,000 0 0
SIHEA 120,479,634,274 4,681,519,531 0
o= 120,479,634,274 4,681,519,531 0
JIEFRFA 32,813 6,443 0
I[ESPY; 32,813 6,443 0
Xt A S 121,607,222,536 4,716,785,109 0
JIEFR 2,550,305,752 96,085,414 0
AP, 2,203,460 0 0
0IXIS0l2 242 2,548,102,292 96,085,414 0
2= A 2,550,305,752 96,085,414 0
& = 118,443,859,874 4,598,078,885 0
oldduad 613,056,910 27,620,810 0
e s 119,056,916,784 4,620,699,695 0
23 L =2 A 121,607,222,536 4,716,785,109 0
Ch A &M
[eHe) &)
U AN
Rl 22| Ki12] =
gt = 2020.07.30 ~ 2019.07.30 ~
2021.07.29 2020.07.29 )
2E4o(28a4) 694,354,970 98,097,971 0
S 727,701,294 86,617,739 0
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i
P
Mx
0
e

2019-07-30

2019-07-30

2019-07-30

2019-07-30

2019-07-30

2019-07-30

2019-08-01

2019-08-01

2019-08-01

2019-07-30

2019-07-30

2019-07-30

2019-07-30

2019-07-30

2019-07-30

2019-08-22

2019-08-22

2019-08-22

2019-10-21

2019-10-21

2019-10-21

2020-08-27

2020-08-27

2020-08-27

2019-09-04

z21d¢ 224 234 254 WES
2020/07/30~ | 2019/07/30~ | 2018/07/30~ | 2016/07/30~ »
2021/07/29 | 2021/07/29 | 2021/07/29 | 2021/07/29

2.06 2.37 0 0 2.37

0.56 1.39 0 0 1.39

0.53 0.67 0 0 0.67

1.75 2.07 0 0 2.07

0.56 1.39 0 0 1.39

0.53 0.67 0 0 0.67

1.84 - - - 2.16

0.56 - - - 1.38

0.53 - - - 0.67

.64 1.95 0 0 1.95

0.56 1.39 0 0 1.39

0.53 0.67 0 0 0.67

1.79 2.1 0 0 2.1

0.56 1.39 0 0 1.39

0.53 0.67 0 0 0.67

1.73 - - - 211

0.56 - - - 1.28

0.53 - - - 0.66

.81 - - - 2.37

0.56 - - - 1.46

0.53 - - - 0.63

- - - - 1.63

- - - - 0.53

- - - - 0.54

1.82 - - - 2.15
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NEXAE M1 S(HA)C-

Pe2
H| 1w X| 4= 2019-09-04 0.56 - - - 1.36
*oE BHEH(%) 2019-09-04 0.53 - - - 0.65
OLoICHA WA 53

2020-05-14 1.29 - - - 1.78
AEXAE M1 S(HA)C-F
Hl 1w X| == 2020-05-14 0.29 - - - 0.68
+oE BHE4(%) 2020-05-14 0.51 - - - 0.52
OoITHA 2 52

2019-11-19 1.83 - - - 2.64
RETAE M1 S(HA)S
Hl 1w X| == 2019-11-19 0.56 - - - 1.6
+oE BHsH(%) 2019-11-19 0.53 - - - 0.63

C
2019-10-29 1.78 - - - 2.22
X

=[ImPAES 2019-10-29 0.61 - - - 1.26
FAE BHSHE(%) 2019-10-29 0.51 - - - 0.55
OtOICHA: A =2

2020-08-21 - - - - 1.79
NEXME M1 S(HH)C-W
=[ImPAES 2020-08-21 - - - - 0.49
=8 HSHE(%) 2020-08-21 - - - - 0.54
OtOICHA: 2EHA 52

2020-08-26 - - - - 1.77
REXHAE H 1 S(IH2)A2
=[ MR 2020-08-26 - - - - 0.51
=8 BHSH(%) 2020-08-26 - - - - 0.54
OtoICHA A 52

2021-05-26 - - - - -1.08
NEXHAE H 1 S(A)C-
=[ImPAES 2021-05-26 - - - - -2
(1) BRI : (KIS SEIIX2=(1-2Y) X 55% + KIS &I XI2=(2-3Y) X 40% + CALL X 5%)
(F 2) HlnX=2 =S80z 2EE+ S SAUEN 2= B4 2 HE0 SR AASLICH
(F 3) =8 HEH(%)2 oid JI2t S HEEXI|RY AsME F2r S50 HEMI}
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Ol0ICt: REHE & MEALS HIZTHE)(EE) mH|DE[5

2,70,
240, 2.31 _2.37

2 10- 2,06
1.804+—— - 1 ;
1.50:—}: ) !,
1.204—— <

(RIS
0.60 13k

0.304— f
0,004 : : - -

qu
w

fra ]
rd
()
M
B

4]
o
i
Mz
oA
ne
=
o)

L. AEE A8 FO(HMAEIIE)
[l %]

219X z2 2 EXt Z23EX z=244 Z2 58Xt
EF Z=4FY | 2020/07/30~ | 2019/07/30~ | 2018/07/30~ | 2017/07/30~ | 2016/07/30~
2021/07/29 2020/07/29 2019/07/29 2018/07/29 2017/07/29

OoIttA 2EHA S
AHE RHAIES 2019-07-30 2.06 2.69 - - -
H1sMA)N(28)
=[EMPNES 2019-07-30 0.56 2.24 - - -
OLOICHA R A
NS RHAE 2019-07-30 1.75 2.4 - - -
M1 S(HA)A
=[EMPNES 2019-07-30 0.56 2.24 - - -
OLOICHA R SA
NS RHAE 2019-08-01 1.84 2.49 - - -
M1 S(xH2)Ae
=[EMPNES 2019-08-01 0.56 2.2 - - -
OLOICHA R SA
NS RHAE 2019-07-30 1.64 2.27 - - -
M1 S(HA)C

=[FMPNES 2019-07-30 0.56 2.24 - - -
OLOICHA REH S
NETHAE 2019-07-30 1.79 2.43 - - -
M1 & HA)Ce

=[FMPNES 2019-07-30 0.56 2.24 - - -
OoITHA 2EHA SH
NE XA E 2019-08-22 1.73 2.52 - - -
M1 S(HA)C-P1
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Bl W X == 2019-08-22 0.56 2.05 -
OOICHA 2 2

AHE X E 2019-10-21 1.81 3.09 -
H 1 S(HA)C-Pet

Bl W Xl == 2019-10-21 0.56 2.62 -
OtOICHA 2 s

AL X E 2020-08-27 1.63 0 -
M1 S(HA)C-P2

Bl W Xl = 2020-08-27 0.53 0 -
OLOICHA: S S

NETHAE 2019-09-04 1.82 2.52 -
M1 S(HA)C-Pe2

Bl W Xl == 2019-09-04 0.56 2.25 -
OLOICHA: S S

NETHAE 2020-05-14 1.29 0 -
M1 S(HA)C-F

Bl Xl == 2020-05-14 0.29 0 -
OLoICHA: S S

AEXHATE 2019-11-19 1.83 3.78 -
M1 S(HA)S

Bl Xl == 2019-11-19 0.56 3.09 -
OHOICHA 2 2

AHEXH& E 2019-10-29 1.78 2.79 -
M1 S(HA)S-P

Bl W Xl == 2019-10-29 0.61 2.13 -
OOICHA 2 &2

AHE XH&E 2020-08-21 1.79 0 -
M1 S(xHA)C-W

=[EmPNES 2020-08-21 0.49 0 -
OHOICHA 2 &

AHE X E 2020-08-26 1.77 0 -
M S(THA)A2

=[EmPNES 2020-08-26 0.51 0 -
OHOICHA 2 &2

AHE XH& & 2021-05-26 0 0 -
M1 s(MA)C-

Bl W Xl == 2021-05-26 0 0 -
(1) "X (KIS SHIIX2=(1-2Y) X 55% + KIS &I X=2=(2-3Y) X 40% + CALL X 5%)
(F 2) HlnX=2 A0z 2EE+ & SAUEN 2= B4 2 HE0 SR AASLICH




<QiTy o
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Hlm %l
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—294
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