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|.
o TP ETPN TP PN
(zuxz | 29 | (@uxe | =z | @iz | oo zune | oo
%) =) =) =)
2022/12/10~2023/12/09 251 283 294 345 237 270 309 344
2023/12/10~2024/12/09 309 344 60 67 146 164 203 260
2024/12/10~2025/12/09 223 260 39 45 89 102 172 199
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S EHIIZFTH XEXMENFAZS-THHEEY)
F4E0|32-22101FIH -7 AHZ (S-P)
SIHDIZ2 B
JI2t= &1 J|2rer &
() EHOH
J12
BN BN BN BN
(EXX=2 =4 (EXX=2 =4 (EXX=2 =4 EYONS =4
%) %) %) %)
2022/12/10~2023/12/09 3 3 23 28 21 26 5 6
2023/12/10~2024/12/09 5 6 4 5 6 7 3 4
2024/12/10~2025/12/09 3 4 0 0 0 0 3 4
£420|31-2T201-E|2IHZ(C-RP)
SIADIZE B
JI2t= &1 |2t &0
(L) SHOH
J| 2t
ENE BN BN BN
(EXX& =4 (EXX& =4 EIONS =9 EYONS =9
%) %) %) %)
2022/12/10~2023/12/09 5 5 1 1 0 0 6 6
2023/12/10~2024/12/09 6 6 1 1 0 0 7 7
2024/12/10~2025/12/09 7 7 1 1 0 0 7 8
s4R0|131-22121-E[2IHZ (C-RPe)
SIAHDIZ2E B
JI2t= &1 |2t &0
SE (L) S0}
J| 2t
ENE EN R BN BN
(EXX=2 =4 (EXX=2 =4 (EXX= =4 (EXX=2 =9
%) %) %) %)
2022/12/10~2023/12/09 763 820 1,539 1,706 1,030 1,113 1,272 1,358
2023/12/10~2024/12/09 1,272 1,358 321 342 700 750 892 997
2024/12/10~2025/12/09 892 997 160 176 440 485 612 678
3. UEEA7| e 22HH (MM 7|F)
O] EAMLEIS| MIZ7|E SEAA2 Oof2liet #&LICH REAMS EAAe| EApmT| =22 E2|uAr 2HdE
Zo2 WA fAE2 oflF7V|Zt SQHQ| 7ot £UES, AEE £AE2 7|28 £UES LIEHH
ZLICE ESH O] REAHAME 2 EAQ| AY7|ZUE MYE Ao=E ERAS| A ERFA[MO| M2} £~2E0|
22t £ AoH, Aol 2E4AH0| 0j2He| 2E8AHAS HAGHA| L5LICE
7t A" SUAEMH 71E, T2l %)
gz 14 22 24 22 34 z|2 54 4y ol
2024/12/1 | 2023/12/1 | 2022/12/1 | 2020/12/1 | 2015/12/1
71zt 7~ 7~ 7~ 7~ 0~
2025/12/1 | 2025/12/1 | 2025/12/1 | 2025/12/1 | 2025/12/1
6 6 6 6 6
EAEsISeET 0.40 3.58 243 0.89 3.03
AEAPLEH(FASSE- AT FHS) ‘ ' ' ' '
H|wAf 2.35 3.07 3.12 1.78 0.74
TOUSEHEM(%) 5.06 5.02 6.62 6.25 6.31
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SRl EHIAZEA NEIAMUENFA=S-H Y
FrRR-ERIRI(A) -1.00 2.02 0.90 0.00 1.49
HWR | 2.35 3.07 3.12 1.78 0.74
FOUSHEH(%) 5.07 5.02 6.63 6.26 6.32
FrER22RIA-E) 0.00 2.38 1.25 0.00 1.85
H[WR > 2.35 3.07 3.12 178 0.74
FUSHSHE(%) 5.07 5.02 6.63 6.26 6.31
FrESR-2ERIGI(S) 0.00 2.50 1.37 0.00 1.90
HWR | 2.35 3.07 3.12 1.78 0.74
FOUSHEH(%) 5.07 5.02 6.63 6.26 6.31
SEnRR-2IPRIC) -1.00 172 0.59 0.00 1.19
H|WR > 2.35 3.07 3.12 178 0.74
FAUSHSHE(%) 5.07 5.03 6.63 6.26 6.32
rRIRE-22R1(C-E) 0.00 223 1.10 0.00 1.69
HWR | 2.35 3.07 3.12 1.78 0.74
SOUSHEH(%) 5.07 5.02 6.63 6.26 6.31
SRR 2TER-ZH(C-W) 0.00 2.74 1.61 0.08 1.90
H|WR > 2.35 3.07 3.12 178 0.74
FAUSHSHE(%) 5.06 5.02 6.62 6.25 6.32
SR RA- IR IO IHZ(CP) -1.00 1.82 0.69 0.00 1.29
HWR | 2.35 3.07 3.12 1.78 0.74
SOUSHEH(%) 5.07 5.02 6.63 6.26 6.32
SN RIR-22101-7HRIKZ(CP-E) 0.00 2.28 1.15 0.00 1.44
H[WR > 2.35 3.07 3.12 178 0.75
FAUSHSHE(%) 5.07 5.02 6.63 6.26 6.33
ol RH-22 {0 GIH-THO IH5(S-P) 0.00 2.55 142 0.00 1.95
HWR | 2.35 3.07 3.12 1.78 0.74
SRUSHEH(%) 5.07 5.02 6.62 6.25 6.31
FEl RIF-2TE RI-ERIHS(C-RP) -1.00 2.09 0.96 0.00 0.37
SlmAls 2.35 3.07 3.12 1.78 1.26
TUSHEM(%) 5.07 5.02 6.63 6.26 6.05
SRl RE-220-ERIHE(C-RPe) 0.00 2.38 1.25 0.00 1.48
HWR | 2.35 3.07 3.12 1.78 1.22
SRUSHEH(%) 5.07 5.02 6.63 6.26 6.06

(F 1) H|®A|%= 1 ICE BofA ESTR Overnight Rate Index Total Return in EUR 90% + 01Z BP MMI Call 10%
F 2) HUA|$0| £U80= 28ES; § FAMIE0| Ratkl= B4 3 HIEO0| HHHER] AUAELIC
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SIEI22Y 22 S ASARIE(FAZE- AT E) mH|DF
e
3,00, i ' L
2.50. 235
2.00;
1.50:
1.00: f-74
O == 31224 TR
Lt gEE £0E ZO|(MIH 7IE, T2l %)
2213t 222404 223t 224t 225t
517t 2024/12/17 | 2023/12/17 | 2022/12/17 | 2021/12/17 | 2020/12/17
2025/12/16 | 2024/12/16 | 2023/12/16 | 2022/12/16 | 2021/12/16
SiiEEHT 233
AR ENZALSS A7 R 0.4 6.86 0.18 -8.62 6.44
HIWR 4 2.35 3.79 3.22 0.08 -0.46
SrfR-TRioI(A) -1.11 5.26 -1.33 -10.01 485
H[WR 4 2.35 3.79 3.22 0.08 -0.46
srEliR-22RI(A-E) -0.76 5.63 -0.98 -9.69 5.22
H|wR 2.35 3.79 3.22 0.08 -0.46
SRR -22RIGH(S) -0.64 5.76 -0.87 -9.59 5.34
H|WR 4 2.35 3.79 3.22 0.08 -0.46
Sl RIA-2T2RI(C) -1.41 495 -1.63 -10.28 454
H{WR 4 2.35 3.79 3.22 0.08 -0.46
SRl RA-2211(C-E) -0.91 547 -1.13 -9.83 5.06
WA | 235 3.79 3.22 0.08 -0.46
SRR 0I-EH(C-W) -0.41 6 -0.63 -9.37 5.59
H|WR 4 2.35 3.79 3.22 0.08 -0.46
izl - R-7HOIHZ(CP) -1.31 5.05 -1.53 -10.19 465
H[uR 4 2.35 3.79 3.22 0.08 -0.46
il RIH-2210 1-7HRINZ(CP-E) -0.86 5.53 -1.08 -9.78 5.12
WA | 235 3.79 3.22 0.08 -0.46
Sl RIR-22 {0 HH-THR IH=(S-P) -0.59 5.8 -0.81 -9.53 5.39
H|WR 4 2.35 3.79 3.22 0.08 -0.46
FrRl RA-2TE RI-ERINS(C-RP) -1.05 533 -1.27 -9.95 493
H]WR 2.35 3.79 3.22 0.08 -0.46
S0 R-2210 -ERINZ(C-RPe) -0.76 5.63 -0.98 -9.69 5.22
WA | 235 3.79 3.22 0.08 -0.46

(5 1) H|WA|4~ :ICE BofA ESTR Overnight Rate Index Total Return in EUR 90% + O{& BP MMI Call 10%
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- M3771 | H367) - o oo
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HZUASMHApL 50,424 64,128 | gL 105,418 97,521
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7|EFRZA0I- B AT 2 B 18,314 25,992 | & 2,965 1,767
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By AL 2,725 2,995
O| R OLM| R4 3,959 10,828
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i &4 F A 1,482,102 | 1,415,537
g 2
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7 OIM| FaH 8,663 3,826
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7|EFEA 1,017 1,001
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