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Clojz 24 E— b
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2 47t B0 & ZAMHS ST CH
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20| HlgEls 322 &£ ZEEZR
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(2] Zoutd4E (Total Return Swap)
ZQIIHARE (Total Return Swap) Eab= HEJF E FAIZ U4 - Il StuAF 5he A SHARE A
O - 0= S wetets AdS AZSt, SHAE HES HASH0 ARYUA F=AS D5 - 0fE SHLCh

i}

et Aofof| e &2 HETL BEst 1 W2 SHAE ++BE TS

1 —
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FAIHL] A5 & 284 SO
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LARL|AS ChEat ZELICh O FAMIER2 SAIZARI| 3
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L &AM

7 2 S|AZARES) ZiAtel
#[371(2019.06.01 - 2020.05.31) SIAZAL O|cHA} AR oS
A[471( 2020.06.01 - 2021.05.31) S|AZAL O|CHA AR gie
A[571(2021.06.01 - 2022.05.31) S{AZAL O|cHA AR 22
7t QopieH|E
LS
s = A7 A4 337
(2022.05.31) (2021.05.31) (2020.05.31)
2 gt 3,808,428,080 7,298,056,009 9,336,618,228
7153 3,719,975,539 7,135,498,650 9,123,555,268
2 ¥ o3 49,452,541 36,777,359 26,972,960
7|Et 28H 39,000,000 125,780,000 186,090,000
7|EfRHA 66,204,281 106,992,075 34,359
| 3,874,632,361 7,405,048,084 9,336,652,587
7 |EfE3 56,975,752 43,574,837 12,436,823
LREY 56,975,752 43,574,837 12,436,823
A= 3,285,206,166 6,262,607,921 9,886,554,050
NHESE: 532,450,443 1,098,865,326 -562,338,286
2227 3,817,656,609 7,361,473,247 9,324,215,764
£YAA
s = 35| 3147 33|
(21.06.01-22.05.31) (20.06.01-21.05.31) (19.06.01-20.05.31)
2840 67,181,169 1,490,386,541 ~738,162,495
01242} 1,572,307 819,752 3,822,162
b4} 34,646,459 106,982,148 0
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oHoH /7 Ekel (&) -50,599,572 1,376,069,489 -742,179,113
7|Et=2] 81,561,975 6,515,152 194,456
=8H|& 124,361,636 51,883,632 62,367,775
TSALE 124,182,078 51,681,367 62,011,066
oot <=4~ 37,978 40,495 67,579
7|EH|E 141,580 161,770 289,130
g71=01 -57,180,467 1,438,502,909 -800,530,270
OHOH 2|42 (%) 280 715 344

3 1) QOIS A 3 OiOfEMBORN FAujifel et FEE LEs AEEM oY 28717159 ofzst
ZATIYS 22 J|ZHEOF HRANOE HQSH FAZIHOR Lik0| MESILICL 1 SAMESOt| BRAO! FAEAFEIL
100 2420|7, FAHZZY 3t 100 A9l ZS HHSIHES 100% (H7|F) 2 BLIC

L}, CHAICHZRE

s = 357 347 337
2022.05.31 2021.05.31 2020.05.31

2EA 3,808,428,080 7,298,056,009 9,336,618,228
AU A= 49,452,541 36,777,359 26,972,960
g Hoimdatt 49,452,541 36,777,359 26,972,960
tHEa# 39,000,000 125,780,000 186,090,000
== 39,000,000 125,780,000 186,090,000
7153 3,719,975,539 7,135,498,650 9,123,555,268
FoUSH 3,719,975,539 7,135,498,650 9,123,555,268
7|EfARLE 66,204,281 106,992,075 34,359
I eR7ISHOSZ 31,508,956 0 19,875
a]=0[zt 48,866 9,927 14,484
oj=Eig= 34,646,459 106,982,148 0

A4 E A 3,874,632,361 7,405,048,084 9,336,652,587
7|EtR Y 56,975,752 43,574,837 12,436,823
SHA|0|A 2= 25,933,224 0 20,490
D2g28+sR 2,690,025 3,621,410 4,571,313
SlPli=rag eat=d 3,486,810 7,662,498 7,135,233
n2lgsEerz 201,528 271,344 342,591
S = e 201,528 271,344 342,591
FER0AEs 7,614 15,246 24,605
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0|Z|50]2)2tl= 24,455,023 31,732,995 0
22 ZA 56,975,752 43,574,837 12,436,823
2 3,285,206,166 6,262,607,921 9,886,554,050
oY= 532,450,443 1,098,865,326 -562,338,286
A2 3 A 3,817,656,609 7,361,473,247 9,324,215,764
22 2 A= A 3,874,632,361 7,405,048,084 9,336,652,587
e 3,274,178,825 6,151,539,276 9,794,033,398
o 1,163.75 1,185.45 953.30

CF £OAIMA

s = 357 47 A 37]

21.06.01-22.05.31 20.06.01-21.05.31 19.06.01-20.05.31
TEFUYE=E= R & & 4) 67,181,169 1,490,386,541 -738,162,495
B9 36,303,665 108,417,367 3,955,594
O|At=2 1,572,307 819,752 3,822,162
Higa+A 34,646,459 106,982,148 0
S 84,899 615,467 133,432
OHOHRE]2F H7HRH 174,325,039 1,646,517,238 752,448,147
Al ZS Moo=t 102,297,949 97,513,449 191,229,315
AZSEHE7IA 72,027,090 1,549,003,789 561,218,832
OHOHREERE B EARE 224,924,611 270,447,749 1,494,627,260
Al ZSHO{ojRtE 75,881,934 135,587,182 520,057,055
AZ2SHEI*E 149,042,677 134,860,567 974,570,205

7 |Et2- 84 81,477,076 5,899,685 61,024

= & H & 124,361,636 20,098,541 62,367,775
2ETTR 95,312,785 29,454,970 23,040,692

gt Eet=d 26,795,963 1,063,928 35,525,458
FEIL2T 1,036,665 1,063,928 1,722,458
AREteaE 1,036,665 40,495 1,722,458
o= 37,978 161,770 67,579
7|E}2-EH|E 141,580 1,438,502,909 289,130
Y7120 (B Y7|edd) -57,180,467 20,098,541 -800,530,270
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=0l (E= 2HPYEd) -9.79 215.21 -68.21
2. A=E #Y I Ef HE
7t EMAEYY YT Y UESSHATEALE [FA-THIH]
[E49] : gtz wate)
_ SIAZIZt &
FEX ] S o p{FLT ]
7|2+ ETPN 2 2 2
(EA = (&2t =4 G2 = (B2t =4
A A A A
2019.6.1-2020.5.31 17,302 17,219 451 449 7,959 7,593 9,794 9,337
2020.6.1-2021.5.31 9,794 9,337 110 125 3,752 3,541 6,152 7,405
2021.6.1-2022.5.31 6,152 7,292 324 393 3,296 3,938 3,274 3,846
F) 2Y = HEASUS ZSASIUCH, 7| 1 U2 i 2 J|IECR AYE|USLICH
Lt 2 M2-2T2101(A)
[Et] : woka}, siorel]
i, SIAZIZE &
7|2tz eI T 712t 2
7z ETRN ETEN ETRS ETRN
@ 3Y @y 3w @ 3™ @ 3y
g4 g4 A= s
2019.6.1-2020.5.31 3,070 3,033 51 52 1,473 1,470 1,648 1,549
2020.6.1-2021.5.31 1,648 1,549 15 15 532 584 1,131 1,332
2021.6.1-2022.5.31 1,131 1,332 15 18 1,120 1,321 26 31
F) AL 2 HEAZUS LBGIACH, 7|2 2 FH2 AN 2 J|R0= AHEIASLICE
Ct. +20137-222f21(C)
[£H9]  eRty worel]
. SIAZIZE &
7|7z 23 RPN o 7|7k #n
712t ETR ETP ETRS 2h4
(EA = (A =% (EA = (EAt =%
A2 AEs A2 A2
2019.6.1-2020.5.31 2,204 2,167 239 237 451 423 1,991 1,852
2020.6.1-2021.5.31 1,991 1,852 1 1 5 4 1,988 2,307
2021.6.1-2022.5.31 1,988 2,307 0 0 1,988 2,305 0 0
3) ZM & WEASUS EIACH, 7Y AT U2 AN § JIF0= ANEUALIC
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af, 44R0]47-2matol- 104 ()

_ S 3
= 2 25 (28) e s 2
712 2 Rt =S TN
@ 3 @ 34 @% 34 @ 39
A A A A
2019.6.1-2020.5.31 12,042 11,953 0 0 5,936 5,561 6,106 5,790
2020.6.1-2021.5.31 6,106 5,790 0 0 3,064 2,772 3,042 3,633
2021.6.1-2022.5.31 3,042 3,602 0 0 0 0 3,068 3,590
%) 2 § NEASUZ Eei200], 7Y D 3US FH § JE0E HHELI.
0. $420[37- 221141 (5)
[SH9l : Ut et
) S B
Iz 22 - - 1z 22
1zt ETe ETe e Ee
@ 39 @ 39 @ 3 @t 39
A A A A
2019.6.1-2020.5.31 13 13 26 25 21 21 17 16
2020.6.1-2021.5.31 17 16 1 1 13 12 5 6
2021.6.1-2022.5.31 5 6 0 0 0 0 5 6
%) 2 % ASAIUS ZEARO0, Y HI 2%S BN £ J|E0E FNHUEL
bl 4424421-22101 (Ae)
[SH9l : whorz} wore)
- S B ;
= e H5(=9) & kel
1z EP TP ETes ETes
@ 3% @ 39 @n 3w @ 39
2 A A 2
2019.6.1-2020.5.31 3 3 33 33 16 16 21 19
2020.6.1-2021.5.31 21 19 70 81 19 20 72 86
2021.6.1-2022.5.31 72 85 171 208 131 154 113 131
%) 20 & ASASUE EeoIA00, IS H1 2US BN § JIE0E HHELI,
A, 442037-22191 (Ce)
(S0l : Byerz) o)
- S B
i 53 (2%) i ARy
12t EP ETP E ETe
@ 34 @ 3% @n 34 @ 39
3 A Az A
2019.6.1-2020.5.31 32 32 107 102 36 35 104 98
2020.6.1-2021.5.31 104 98 14 15 94 90 24 28
2021.6.1-2022.5.31 24 28 110 131 61 71 73 84
%) 2 & NEASUZ EaoiR00, Y 0 3US F § JEOE HHELI.



3. AEA7| 1 2BHA
CH2o| EAMA2 O] EAFLIES| utAH MutE LIEPH & D|2je| SEMUE E3ol= A2 OFEL|Ch EAA
20| EAAfe| BT =22 C2|nA AYE o2 HEH £AE2 ST7|Zt S| HAsdES, |
S 4082 J|ZHE 4|8 HEMNS LIERH HYULICH
AEHA £2E T AEH 2SN &St AHE SHMIM = EAETAO| AM7|SUZE MAHSH £AEEA
A EAAHEL| £AE2 TFA CHE 4+ UCOE HEE SQI5H0{0fF HL|Ct
7t ™A SAEMA 712)
(%) m EMAEYYCIE N THE S Z AR RFAIEF[ZAI TS
14.0 11.86
12.0
10.0
8.0 6.22
6.0 3.93 3.93
4.0
2.0 -
0.0 -
-2.0 - -0.92
2214 23214 21334 EYEE HHAO|E
(9] : %)
23149 | zza 24| a3 3W| HZsW| MHHs
72 4y
i 21.06.01 20.06.01 19.06.01 17.06.01 A
~22.05.31 | ~22.05.31 | ~22.05.31 | ~22.05.31 | ~22.05.31
A D 4T E [RAI -] —_ -0.92 11.86 6.22 3.93 3.93
LOUEHEN h 7.53 9.30 11.45 10.65 10.62
AABMH-QmBOI(A) 17.6.1 -1.67 11.03 5.44 3.17 3.17
$420[21-212101(C) 17.6.1 -0.13 11.63 5.63 3.08 3.08
AAZO|AT-QIALOI-T10H () 17.6.1 -1.18 11.57 5.94 3.66 3.66
4420|272 -22}014TH(S) 17.6.14 -1.34 11.39 5.80 - 3.51
LAz ME|-28101 (Ae) 17.7.17 -1.40 11.32 5.71 - 3.44
L420|A-22101(Ce) 17.8.2 -1.65 11.05 5.45 - 3.24

F1) HIZAS  Of EAPNERS ExfHEro] SN HIE 5t A4Vt 80], 284 HlZS 9t BEo| HuATE AFoH UASLICE
%2) WP 4B Y TINSUC| FHAUSES JSUPYAOR AN 2O YTt Soto| BF £0482 LIENE SXIYULICE
—

= = O -
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37



(41 1 %)

2 143zt | 22 243} | 22 34dat | 22 4493} | 22543}

7|12t
21.06.01~| 20.06.01~| 19.06.01~| 18.06.01~| 17.06.01~
22.05.31 21.05.31 20.05.31 19.05.31 18.05.31
JHY Yt £ E [A -TIHESH] -0.92 26.27 -4.21 -0.87 2.06
LB MZ|-2T20I(A) -1.67 25.37 -4.91 -1.59 1.31
£420|121-2IT21(C) -0.13 24.76 -5.39 -2.07 0.81
S4E0[AF-2I20l-11H(]) -1.18 25.95 -4.46 -1.13 1.79
F3E0[AF1-2212150(S) -1.34 25.76 -4.55 -1.29 1.50
TraMZ-22121(Ae) -1.40 25.69 -4.66 -1.32 1.18
s4R0|1371-22121(Ce) -1.65 25.39 -4.90 -1.14 0.63

=1 H|Il._7~|" Y

EAMNErS ARz S84 B 153 A4t

Ql0f, 284 H|WE QIet HZO| H|WR|$E R[H5}A|

OFO A |__| EI.‘

LS M H

% 2) CAEY 4OIBS HYSIs 2 1 W0| T LEACEE EAHES 0] SAAIE A0lE0] HELES LIEHHS AAILICH
O}, ZBERZ|T0] AAH 74 SEH(BWE 7|F)
7|Et 14.77%
£ Ch2 2 02 3.66%
OIHIAE4,10%
umhesE SR
SELPEE]
[2022.3.31. &3 / TH9] : whotel ]
Al AH AF E—|'7 C =
e EVE H el Eiti= JlEF ApAREO
TMAE  DMAE 9 o2
B 5,237 188 313 279 1,127 7,630
HIZ 68.63 2.46 4.10 3.66 14.77 100.00
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- JIRIIHANLDE SUSHE YIADTIBIAON CHSIAE YEEATOIA Hs Hiof uf2t SR
EAAOIA BAE AFELICH
- YRS 4Ef Yo AUNDHRIATL 1 YRS ABS| 50] SN £3HE WA Gl Y
XA} 1 AohE BT AAo| LTt
@ #ouEe 1ygieo 9
- WPEAANE SN TO| ANO| BE YRS W H204Z0| FHo| QJ5tol MY HASS7Io|
SiEtstoiot it
- YRS 4E Yo HAS2I|TO| 1 YRS A3 B0 £URZ LHS WA wolls B
AATE 1 £FHE HiALE Q0| UALIC
O 22 20 ARIHE 29 HPLKS
(cre)- o)
1= H247| (2021.12.31) A237| (2020.12.31)
1. d2Y0RZ 19,126 21,039
2. F7154# 62,678 58,553
3. i@ 1,245 994
4, QAL 10,187 10,358
5. EARSit 10,021 10,175
6. 7|EFAHL 9,352 7,542
AHEEA 112,609 108,661
1. AU 8,000 8,000
2. 7|EFEY 11,596 3,953
FAESH 19,596 11,953
1. 223 13,775 13,775
2. 2l2Y0= 11,360 11,360
3. 7EFRE A A Y ~760 8,058

40



4. 0|YYc= 93,155 72,066
5. 7[ERAIZE S -24,517 -8,551
AZEA 93,013 96,708
24 2 2=23SA 112,609 108,661
I 35,183 21,436
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