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- MSCI Europe Index(94%) + Call Index(6%)
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H 35 SIS N L 2SLEE S0l 28 AL
1LHREE
Ol EXAES THEMHEE 2AFZ A0 2t EE0 28t VA= S SFEXI0 2et 3 A D=0
et HEEJASLICH S HF M0 CHoto 2l A2 At R ZAe|A2 st 25Ut
J|2t SHZAIHEC R AL A

Ml 14 Dl oHAIS SIS 1 B A

Ml 13 DI HEALSIRLS [ B Al

Ml 12 Dl ol EALSERLS [ B A

2 &%)

CHAICH = &
& = H147] H137] A127]
(2020.06.04) (2019.06.04) (2018.06.04)

FR =N, 2,177,744,715 3,193,575,500 4,927,710,407
e 2,051,200,393 3,039,521,362 4,517,576,912
oY A E 5,892,695 —66,794,866 190,965,476
S S/ A SR 0 0 0
2 2 ox2 120,651,627 220,849,004 219,168,019
7|Et 2SRt 0 0 0

7| EFXRFAE 27,831,939 7,512,319 185,446,031

Ao 2,205,576,654 3,201,087,819 5,113,156,438

2E5 0 0 0

7| EFERY 22,168,594 16,715,605 184,764,938

21 S 22,168,594 16,715,605 184,764,938

e 2,279,740,679 3,373,181,004 4,774,847 ,345

FoUXEHZ -96,651,956 31,214,961 -20,622,773

oldoizd 319,337 —220,023,841 174,166,928

AESA 2,183,408,060 3,184,372,214 4,928,391,500

£l H AN
- = H147] [137] M 127]
B (2019.06.05 ~ 2020.06.04) | (2018.06.05 ~ 2019.06.04) | (2017.06.05 ~ 2018.06.04)

2&5< 216,274,298 -360,644,651 -19,980,767
O] Rt£=¢2 1,109,017 1,880,229 2,079,407
b =2 0 88,379,896 494,163,127
ool /- pRFQL(£) 215,165,281 —450,904,776 -516,223,301

7| Bt -87,222,959 142,118,406 196,514,716

2EH|E -1,034,696 -1,339,670 -2,097,872
HHS|IAL 5 0 0 0
o= -1,034,696 -1,339,670 -2,097,872

7|EH|E -91,923 -157,926 —269,149

g0l 127,924,720 —220,023,841 174,166,928

ojol s Mg 0.00 0.00 0.00

30




2 = H1471(2020.06.04) #[137](2019.06.04) H127[(2018.06.04)
= = OH =2 OH = oK
= o = o = o
Xt A 0 0 0
2 8 A A 2177,744,715 3,193,575,500 4,927,710,407
HIF U X 120,651,627 [ 120,651,627 220,849,004 [ 220,849,004 219,168,019 [ 219,168,019
1. 83U FHRN 86,272,274 163,984,587 184,400,766
2.0 %2 0 0 0
3.572 34,379,353 56,864,417 34,767,253
th & A of 0 of 0 of 0
1.88 0 0 0
2. gt =AY Ao 5 0 0 0
3. ool = 0 0 0
4.thE2 0 0 0
®It5 2,051,200,393 [ 2,051,200,393 3,039,521,362 [ 3,039,521,362 4517576912 [ 4,517,576,912
1. X254 0 0 0
2. MHEEH 0 0 0
3.z A 2,051,200,393 3,039,521,362 4,517,576,912
4.7|EtRIHEH 0 0 0
ot AR 5,892,695 5,892,695 -66,794,866 -66,794,866 190,965,476 190,965,476
1. E AR 5,892,695 -66,794,866 190,965,476
HEAMD MEXA of 0 of 0 0 0
1.48 0 0 0
2. EX| 0 0 0
3. 52 0 0 0
4. 54042 0 0 0
7|EF2 SR} A of 0 of 0 of 0
1. XA 0 0 0
2. FMH 0 0 0
7| Eb X} A 27,831,939 [ 27,831,939 7512319 [ 7,512,319 185,446,031 [ 185,446,031
1.0l ERII5H0|F=F 27,818,088 7,479,392 185,257,323
2. Hito|=3 0 0 0
3.0]5=0| X} 2,113 24,437 23,903
4. 0|l 0 0 0
5.7|Etol el 2 0 0 0
6. 7| EFXFAH 11,738 8,490 164,805
7T AY A 0 0 0
x4 sz A 2,205,576,654 2,205,576,654 3,201,087,819 3,201,087,819 5,113,156,438 5,113,156,438
2 A 0 0 0
2288 A of 0 of 0 of 0
1. DM ALE 0 0 0
2. St =R AN 0 0 0
3.7|Et2 R 0 0 0
7| Bt B & 22,168,594 [ 22,168,594 16,715,605 [ 16,715,605 184,764,938 [ 184,764,938
1. 0$=R715AH0X S 752,000 9,266,000 0
2. HMa|x22 0 0 0
3.8l X|o|X =& 21,408,044 7,439,805 184,742,424
4. =3R0IXZS 8,550 9,800 22,514
5.0|X| g0l el F 0 0 0
6.7|Eto| X =5 0 0 0
72 A 3 A 22,168,594 22,168,594 16,715,605 16,715,605 184,764,938 184,764,938
Xt = 0 0 0
1.9 =2 2,279,740,679 3,373,181,094 4,774,847,345
PRESEIE SNV Rl s EI= -96,651,956 31,214,961 -20,622,773
3.0lgdYoiz 319,337 —220,023,841 174,166,928
(el == ©7): -34,192,297 =t oldYoiz 319,337 —220,023,841 174,166,928
71 0 =t FAUAXE™F 0 0 0
HH7: 0 =
(71Z=712 ©7]:  2,279,740,67900 &
A7) 3,373,181,09400 & 958 944 1,032
HMEI|: 4,774,847,34500 )
o= & A 2,183,408,060 2,183,408,060 3,184,372,214 3,184,372,214 4,928,391,500 4,928,391,500
S e AEEA 2,205,576,654 2,205,576,654 3,201,087,819 3,201,087,819 5,113,156,438 5,113,156,438
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#)

0 =2 H147((2019.06.05 ~ 2020.06.04) %[ 137((2018.06.05 ~ 2019.06.04) #11271(2017.06.05 ~ 2018.06.04)
Ell o] Ell [s] Ell (o]

2 = 9 129,051,339 218,526,245 176,533,949

R ] 1,124,487 1,124,487 90,466,937 90,466,937 497,602,733 497,602,733
1.0 R = 9} 1,109,017 1,880,229 2,079,407
2. gtz 0 88,379,896 494,163,127
3 FFEFY 10,520 200,121 1,336,715
4. 7|EFF R} 4,950 6,691 23,484

2. oo xt2 3 - IR}l 1,102,540,269 1,102,540,269 875,608,199 [ 875,608,199 2,148,870,196 [ 2,148,870,196

1. x| 25 Hofof /g7t 360,130,581 0 7,185,360
2. M FEHof /IRt 0 0 0
3. Aol /"Rt 168,132,881 119,037,210 745,974,657
4. HF L) &Y Holoff /= 7pxe) 0 0 0
5. Tt A Z oo/ 7 kRt 429,396,695 502,596,000 1,077,048,476
6. 2|3t al /= 7 Fxtol 144,880,112 253,974,989 318,661,703
7. 7|EFRFS 0 0 0
3. ojo xt &3 B ILRbL 974,613,417 974,613,417 1,184,601,381 [ 1,184,601,381 2,469,938,980 [ 2,469,938,980
1. X 2 EHolol /g 7bate 231,499,528 532,325,238 1,094,915,391
2. X FEHolol /g bRt 0 0 0
3. = Sl ol /HIkRHE 111,966,080 133,418,871 42,009,575
4. AZ L&A Holol /=7 bxrE 0 0 0
5. THY AL Z oo /E 7 bRp& 528,117,000 495,037,866 1,122,670,000
6. 2| el /g otate 103,030,809 23,819,406 210,344,014
7. 7| EFRbE 0 0 0
2 & H 8 1,126,619 1,126,619 1,497,596 [ 1,497,596 2,367,021 [ 2,367,021
1. 28548 0 0 0
2. mofj g 0 0 0
3. FEIFFR 0 0 0
4. ARFEIRE 0 0 0
5. XZFTR 1,126,619 1,497,596 2,367,021
6.7|EfH| & 0 0 0
S0l (EE H7|sL4) 127,924,720 127,924,720 -220,023,841 -220,023,841 174,166,928 174,166,928
ol (E= HYTLH) —0.000001641 —3.741331564, —0.000001641 -0.000001641
282 843 4 EEs
CEEERRL)
52012 &
JlZtE &1 SANE = 2t &
=~ (gk sl =
s o | B —y | A sy B o
(BEXXES) (EXRRE2S (EXNRES (EXRES)
HEE BRI S HEXAE(FA)
2019.06.05 ~ 2020.06.04 34 32 2 2 13 14 23 22
2018.06.05 ~ 2019.06.04 48 48 4 4 18 18 34 32
2017.06.05 ~ 2018.06.04 77 77 20 20 49 50 48 48
TS EFH-2I2t2I(A)
2019.06.05 ~ 2020.06.04 31 28 2 2 12 12 21 19
2018.06.05 ~ 2019.06.04 44 44 2 2 15 15 31 28
2017.06.05 ~ 2018.06.04 74 74 9 9 39 39 44 44
=S HFH-2et21(A-e)
2019.06.05 ~ 2020.06.04 4 3 1 1 1 1 3 3
2018.06.05 ~ 2019.06.04 5 5 1 1 2 2 4 3
2017.06.05 ~ 2018.06.04 9 9 2 2 6 6 5 5
=22 F-22215H(S)
2019.06.05 ~ 2020.06.04 0 0 0 0 0 0 0 0
2018.06.05 ~ 2019.06.04 0 0 0 0 0 0 0 0
2017.06.05 ~ 2018.06.04 1 1 0 0 1 1 0 0
1) 0l =2HH0 et HENZE £ FSLILCHL I & SH2 ZMF IEL2 HALJUSLICH
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1) Ul w Xl ==: 2020.09.01 ~ : MSCI Europe Index-Net Return(94%) + Call Index(6%)

2007.07.12 ~ 2020.08.31 : MSCI Europe Index(94%) + Call Index(6%)

2 ~2007.07.11 : MSCI Europe Index(96%) + Call Index(4%)

o
&
]

0
He

b0
oF
<
<

ol
ul
i)

=
o

ulo

He

Ju

i
J

3
ar
Ulo

|0l &fLICh.

0l (%)

|
R | oS
W 2w o
XS ™
on | 69 )
mles| ®
W | Q&
|
IK 5—AI-..
i 1_& ™
o] o
< | &< :
mles | <
m| QR
|
K | 1
LTI
® 3 Lo
™ 0.& M~
w5 ~
K|
RS
W 2 o
®
I E
L= i
K| Q
K|S
W e
o X N
— O.M o
| 3S -
K| Q
s
5
A ﬂaﬁ
N o 2
=
o) Wk
H =
Tl

33



Bl Xl == 1.90 -1.07 5.43 11.69 -6.67

=2 FH-LI2IoI(A) -0.95 -6.77 5.64 12.71 -10.19
=[FMPNES 1.90 -1.07 5.43 11.69 -6.67

a2 HFH-202t21(A-e) -0.41 -6.25 6.22 13.32 -9.69
Bl W Xl == 1.90 -1.07 5.43 11.69 -6.67
=25 F-22tIAH(S) -0.31 -6.16 6.33 13.43 -9.60
=] EMPAE 1.90 -1.07 5.43 11.69 -6.67

Z 1) Bl Xl ==: 2020.09.01 ~ : MSCI Europe Index-Net Return(94%) + Call Index(6%)

2007.07.12 ~ 2020.08.31 : MSCI Europe Index(94%) + Call Index(6%)

A3 2 ~2007.07.11 : MSCI Europe Index(96%) + Call Index(4%)

= =
F2)UIRA4O 2280 2824 S e

=

S0 R E=E 24+

a

2 HIZ0|

SIg=R= PN

[2020.06.04 &MY / Et<1: A

%]

) == TaaE SEne ~
S SELT - B SIS | g | gusw

2z | =4 | ma | os | 8E3 By | = asxe | g | o=
- 00] 00| 00 205 00] _ o01] 00 00]__00 09] 06| 220
= (0.00)| (0.00)| 0.00)] (93.03)| (0.00)| (0.27)] (0.00)| (0.00) | (0.00)| (3.91)| (2.79) | (100.00)
con 00 00| 00 205 00| _ 01| 00 0.0] 00 00| 00| 206
(0.00) | (0.00) | (0.00) | _(99.63) | _(0.00) | (0.29) | (0.00) | _(0.00) | (0.00) | _(0.09) | (0.00) | (93.00)
w00 00| 00 0.0 00| _ 00] 00 0.0]__00 08] 06 15
(0.00) | (0.00) | (0:00) | (0.00) | _(0.00) | (0.00) | (0.00)| _(0.00) | (0.00) | (57.89) | (42.11) | _(7.00)
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)]

LA UXNUHEE

Q9 &2 MA

ol =

= 2020.3.31 2019.3.31 = 2020.3.31 2019.3.31
S0z 16,283,457,859 17,220,535,044 | &=+ 12,214,122,356 21,001,480,138
=tsd 534,388,000 670,900,000 | 2 HHI= 15,035,399,186 19,850,323,639
=P 111,711,166 232,508,983 | L0l (&4) (2,821,276,830) 1,151,156,499
SR 328,185,000 236,691,000 | A =9 174,944,923 215,532,936
JIEFRHAE 3,293,918,034 5,053,745,273 | & = 100,000 1,050,000

DC:>J

20,551,660,059

23,414,380,300

I

[

~~
~

(2,646,431,907)

1,365,639,435

136,361,960

149,535,668

olelkr|te

8,499,159,723

8,702,274,349

NE[AE[0x|IRfIR| IR IR IR

x| Jef

8,635,521,683

8,851,810,017

oo Jimy| Jim

9
Hr | TH
o
I
[
>

~

(2,646,431,907)

1,365,639,435

38,500,000,000

38,500,000,000

(26,583,861,624)

(23,937,429,717)

20,551,660,059

23,414,380,300
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