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A A 14,476,363,485 12,952,320,458 6,141,136,447
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YR 14,691,482,535 11,326,649,792 5,018,300,326
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L & A4k 14,307,522,419 |  12,747,960,081 |  5,893,835,808
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o5 14,162,301,266 | 12,620,161,906 | 5,834,948,964
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I &9 101,492,259 1,139.222,305 441,107,533
(1) FA¢ 1,540,301 1,398,371 697,838
o) A}¢] 1,540,301 1,398,190 696,912
7| Efo] 9] 181 926
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II. 84| & 142,533,459 99,574,074 36,788,536
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7| EfH] & 358,610 209,270 76,360
L B 7<=l (1-11) 244,025,718 1,039,648,231 404,318,997
* F2 14,691,482.,535 11,326,649,792 5,018,300,326
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5 = 5 o A5 2 e o
EAAES) EAAES) EAAES) EAAES)
20130808 - 577,129 577,129 6,507,023 | 7,398,406 2,127,518 (2,457,220 4,956,635| 5,518,315
20140807
20140808 - 4,956,635| 4,956,635 11,365,649 112,329,092 5,084,892 (5,585,418 11,237,392 11,700,308
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20160807
O HdYE A2 v FA A8 ARANEHFA-AHP) EF C
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A3y 3l
A5 Zd 45 F A5 =X A5 =X
EAAES) EAAES) EAAES) EAAES)
20130808 - 583,258 583,258 5,963,754 | 6,745,126 1,926,874 (2,201,807 4,768,722 | 5,275,161
20140807
20140808 - 4,768,722 | 4,768,722 8,319,838 | 9,029,332 4,253,833 14,633,243 9,735,736 | 10,065,820
20150807
20150808 - 9,735,736 | 9,735,736 4,677,819 | 4,377,957 3,223,287 (3,034,286 12,455,131 12,344,257
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O Hd e AF v T4 A8 AFEANEHFA-AHY) 7 Ce
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A2 9 A2 Fo A5 o A2 Fo
EAAES) EAAES) EAAES) EAAES)
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20140807
20140808 - 212,312 212,312 1,409,723 | 1,551,357 602,746 | 666,598 1,043,001 | 1,120,782
20150807
20150808 - 1,043,001 | 1,043,001 872,407 821,138 518,365| 494,097 1,538,146 | 1,511,148
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713k 713k % Fa A7 = 717b
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A5 o A5 Fo A5 o A5 F
(EAAEF) EAAEF) @A) EAAEF)
20140512 - 0 0 37,267 38,830 0 37,267 38,830
20140807
20140808 - 37,267 37,267 759,399 822,143 250,586 | 279,039 547913 582,204
20150807
20150808 - 547913 547,913 279,907 262,154 205,399 | 194,076 698,206 691,778
20160807
) 7170 o] o]l of o gt AR} /7 N2 of 2 & 5y T
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O HdYE A2 v FA A8 ARANEHFA-AHP) EF C
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20130808 - 20140807

o] o] & A T2} 2/ 148,584,063 / 148,584,063

20140808 - 20150807

ol
ol

o] o gt A F2} /=4 901,009,112 /901,009,112

20150808 - 20160807

v o]l o1& A T2} FH5 /=N 1,264,863,144 / 1,264,850,488

OIEE A TS TE A8

AFANEEH-ALA D) £57 Ce

713k

H] 3L

20131119 - 20140807

20140808 - 20150807

20150808 - 20160807

CHEAYE A= v TA AHI

AFANGFAALAE) E57 S

713k

H] 31

20140512 - 20140807

20140808 - 20150807 ol Fufjoll o3k A F A} /=Y 1,833,604 / 1,833,604
20150808 - 20160807 ol o]l o] &t A Fx} 2=/ 75,784,864 / 75,787,137
3. ARFAVT 2844
FAA A Fol = FApALY] Falgdte] Bgs S|t A o s AP o EL Gt 5tk
Hd FUES, AxHE 52 7| 595 WeAd S Uebd AJU ggo FAAA LS g A
7o 2 Ao o] FaPL Y] A g R W o] &84 E Bk A ofd Ytk
7V Q87 FYEAA 71E
(1 %)
A1 HA<2d HAZ3d AT s5d AAL o] F
= 2015.08.01 ~ | 2014.08.01 ~ | 2013.08.01 ~ 2011.08.08 ~
2016.07.31 2016.07.31 2016.07.31 2016.07.31
da v S Ay
A2 A ) -3.08 3.97 9.70 14.69
dAa v S Ay
AHEA AR 5 C -3.16 3.89 9.64 14.65
Aa = S A
AGA-ANH D) SF Ce 270 439 8.50
dAa v S Ay
AHEA-ADH D) BF S 24 468 7.13
2 2.91 4.84 8.47 12.90
BOig 0T S T Rl E) B30T S 4R Al T C
2 01T T M aHsA A AE) T CemdS 0T T A5 aHaal Al AE) Te s
uH Tl
20,00
15.00
10.00
e
.00
#2314 z2ou 7234 7|25 AEN 0]2
1) #ZA]57: S&P 500 Total Return Index 95% + Call 5%
2) FEAGF FoE = &EHET & AFFAT] T FahE & B 2 v go] gk = 1] kS
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U AxH FYE Fo|(AA 7E)
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AT 192 | Fo2dx | FE3dx | HE49A | 259
¢ = 2015.08.01 ~ | 2014.08.01 ~ | 2013.08.01 ~ | 2012.08.01 ~ | 2011.08.08 ~
2016.07.31 2015.07.31 2014.07.31 2013.07.31 2012.07.31
A= v T Ay
AHEA A ) -3.08 11.53 22.12 24.86 20.18
G vl=m od de s 3.16 11.46 22.10 24.86 20.18
AHFEA-ARE) THC e : : : :
A v S Asy
AHEA AR ) B Cee 2.70 12.00 14.39
SR s R
AGEA- AR 5 S 24 1231
F2A 4 2.91 6.81 16.12 20.71 18.86
BOIH M= 27 HEY A (FAU-TH7IHH) BOIH N|= 2 AW X (FA-HIIFH) =5 C
Plit Ol &7 FEHE A(TY-AIHEH) &7 Cen i Ol &7 JMEY A(TY-MIHEH) &7 5
A Al
30.00
20.00

1l

10.00 I:
Q.00
T3 E| 24 Rt E| 5%t
-10.00
1) #ZA]47: S&P 500 Total Return Index 95% + Call 5%
2) FERA T Fo gl = /BT T HAAFAT| T Foy] = B 9 v &o] Hhed 5 2] ks
3 W A1zl 1d RSl A9, AP A1 ARE RS A v 2 FAue W FREs
Aol THE = 7] wiitol gl 71 7te] @ebd 4= 3l
A7) AFA FIE D A FolEo B AHE 2016 7€YY VFo R A ol E R A
AN OB E A e 5 Yon MER SelshA Y] wighth B FEAF WA E 4
W7 o4 713l ehel = BA(AA A) F2A 52 ALE S G
o AREANN T AN T4 8
20161 7€ 7o 2 HFFAT o T FAOEALY] A E S-S vhe ) s U T
(&5): 3
O MY 47 % 28 ABY AFANHFA-AZE B)
FAZH A3 E S
30 A% e ot % :
7 R A} ol
e |24 Ao | =4 | | 2e T Haga e | wew | TEES
4
&t 0 0 0| 14,181 0 0 0 0 0 143] 239 14,563
9 (0.00)[( 0.00){(0.00)|(97.38)[(0.00)|( 0.00)[(0.00)| (0.00)|( 0.00)| (0.98)|( 1.64)|( 100.00)
0 0 0| 14,181 0 0 0 0 0 143] 239 14,563
A (0.00)[( 0.00){(0.00)|(97.38){( 0.00)|( 0.00)[(0.00)| (0.00)|( 0.00)| (0.98)|( 1.64)|( 100.00)
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SN DY A% 8 ZEANE (FA-ALE D)

A TAALE EaA
E 3l 2] &) 7 = _
T8 | w || ere | 2 | | [T anl g g | T [
z4
=t 0 0 0 0 0 0 0 0 0 5,527 490 6,017
D] (0.00)[(0.00)[(0.00)| (0.00)[(0.00)[(0.00)[(0.00)] (0.00)[(0.00)] (4.18)](037)] (4.55)
v = 0 0 0] 124,231 0| 1,955 0 0 0 0 0| 126,186
e (0.00)[(0.00)[(0.00)[(93.97)[(0.00)|( 1.48)[(0.00)] (0.00)[(0.00)] (0.00)[(0.00)| (95.45)
0 0 0] 124,231 0| 1,955 0 0 0 5,527  490| 132,204
) (0.00)[(0.00)[(0.00)[(93.97)[(0.00)|( 1.48)](0.00)] (0.00)[(0.00)] (4.18)[(0.37)[( 100.00)
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7|t | 0.37%
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