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HEEXI2 M

1. HREE
0l EXFAES HEHMES QA2 2A 28 HEH ° EXIIT0 2B 3HD|=
et AR, = MWEHMEN CHoto 3l H 2 A H QIRAAS 22 2DAA oA
S Z&Ut
J| 2t 3| Al Z-AHE 2l
HI171(2014.08.26 - 2015.08.25) e<Fs|

b 2ANMFEE

CLHE)

H17| -
& =

2015.08.25 -
& XA 189,748,985,513 -
ft5H 189,310,195,635 -
o= A ox= 438,789,878 -
7|E} LKAt 1,739,549,633 -
7| EFRFAH 191,488,535,146 -
KA 2| 1,745,434,157 -
7| ERELXY 1,745,434,157 -
SEXHEA 188,992,127,752 -
H 750,973,237 -
X2EA 189,743,100,989 -
2820 -23,578,968,198 -
O|Xp£=9! 2,505,234 -
Of O /& ZFRH2l (&) -23,590,022,052 _
7|EpL0l 8,548,620 -
=&H|& 2,751,162 -
o242 1,162 -
7|EfH| 2,750,000 -
7|0 -23,581,719,360 -

Lt IO E=E (S+9]: <)
H1o| -

£l =
2015.08.25 -
S 2R} 189,748,985,513 -
AKX 438,789,878 .
2918 2 A XFAH 438,789,878 -
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Rt 189,310,195,635
F=5d 189,310,195,635
7| EFRFAL 1,739,549,633
e R7tE5H0|+=3 1,739,198,780
0| 20| X} 350,853
N N | 191,488,535,146
7| ERELXY 1,745,434,157
S NI PNE==; 1,742,684,157
A2z 0/X22 2,750,000
7|EtOIX| 22 1,745,434,157
215 A 1,745,434,157
# =2 188,992,127,752
ooz 750,973,237
A E = A 189,743,100,989
SR 9 KR = 191,488,535,146
esg 188,992,127,752
A 160,299,803,197
Ae 1,224,119,081
C 14,700,823,501
Ex4 Ce 3,156,416,277
C(W) 1,497,153,291
C(P)2 7,892,505,024
S 855,355,851
C(P)1 992,619,189
o8 1,003.97
A 993.92
Ae 998.88
C 992.43
N Ce 997.48
C(W) 897.94
C(P)2 997.25
S 999.98
C(P)1 892.07
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9 &)

H1o|
& = 2014.08.26 -
2015.08.25

2geso(rs 28244 -23,578,968,198
= (B 11,053,854
O|Xf£=2l 2,505,234
SpF40 8,548,620
(1T TpNETin =P oY el 2,132,942,975
X235 #O{ o4 Xt 2,132,942,975
X25HB7HAH9 25,722,965,027
OHON Kb D T 7bKbe 482,975,862
X252 Of o Xp& 25,239,989,165
= & H & 2,751,162
Ojoj =2 1,162
7|Et2EHIE 2,750,000
28 -23,581,719,360

A -20,364,097,580

Ae -176,510,352

C -2,035,155,558

g7|20|Q(EL | Ce -350,412,398
grleEd) C(W) -212,545,161
C(P)2 -1,121,434,797

S -116,793,061

C(P)1 -130,686,158

EoX=3 -281.87

A -281.21

Ae -335.49

C -348.57

steraol(xes | Ce -226.02
gedd) C(W) -304.77
C(P)2 -388.49

S -274.37

C(P)1 -304.72
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HIm Xl 2 2014.08.26 -11.21 - - - 1.74
c(P)1 2015.03.17 -7.40 - - - -5.52
HIm K| 2 2015.03.17 -11.21 - - - -7.59

Z=1) Bl XIZ4=: MSCI Europe Total Return (Net) X 95% + Call X 5%

| 0.00

Nz 2 ZZ3d 3= 5
-2.00
nA
-4.00 _
-6.00 -
800 oot 3L, At Ce
-10.00 3
12,00 mH| DX
L. AE8 A8 FOI(MEIIF) (EH=1: %)
Z2 18X z2 28X z2 38Xt z2 449X Z2 54Xt
&7 HEd3Y 2015/08/01~ 2014/08/01~ 2013/08/01~ 2012/08/01~ 2011/08/01~
2016/07/31 2015/07/31 2014/07/31 2013/07/31 2012/07/31
A 2014.08.26 -7.76 - - - -
=[FMPNES 2014.08.26 -11.23 - - - -
Ae 2014.09.17 -7.33 - - - -
=[FmPNES 2014.09.17 -11.23 - - - -
C 2014.08.26 -7.91 - - - -
Hl W X 2014.08.26 -11.23 - - - -
Ce 2014.08.29 -7.43 - - - -
bl W X 2014.08.29 -11.23 - - - -
C(W) 2014.09.17 -6.95 - - - -
=[EMPNES 2014.09.17 -11.23 - - - -
C(P)2 2014.09.17 -7.53 - - - -
Hl W X 2014.09.17 -11.23 - - - -
S 2014.08.26 -7.19 - - - -
Hl W X 2014.08.26 -11.23 - - - -
C(P)1 2015.03.17 -7.42 - - - -
=|BMPNES 2015.03.17 -11.23 - - - -
1) "l XI=: MSCI Europe Total Return (Net) X 95% + Call X 5%
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0.00
22 2% 22 3% 2 4% 22 5%
-2.00
-4.00
A
-6.00
mAg
uC
-8.00
uCe
5
-10.00 =
mH| DX| 5
200 1123

Ct. EFEXI|7S Xt d e
<22HS> (2016.07.31 J|Z=/SEHC J|Z/CH9l: 212l %)
Zd IEME | 284 SgExpt
cho|tiE
SRR SRS dE 7|E} | RpoHSA
FA | A | oF U | Fel | #ait 7|EF | HoiF
N KEAH
0 0 0 1,517 0 0 0 0 0 2 26 1,546
Chetel=
0.00 | 0.00| 0.00 98.17 | 0.00 | 0.00 | 0.00 0.00 0.00 0.16 1.67 100.00
0 0 0 1,517 0 0 0 0 0 2 26 1,546
NN
0.00 | 0.00| 0.00 98.17 | 0.00 | 0.00 | 0.00 0.00 0.00 0.16 1.67 100.00

w3 W =
o i | EEEE
m J|E}
Z|Ef 1.67%
CH7|CHE 9
CERES:
Ch=t
100%
<REE > (2016.07.31 DI =/l A, %)
=2 DHEAE  |RSa|  SEX
S =Sl Xtat
e e JIE .
TE =a | WA | oS U | B |(REa JlEH | HUS B
! Xtat
sgdg 0 0 0 2,071 0 -18 0 0 0 0 0 2,053
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0.00 0.00 | 0.00 | 93.83 | 0.00 | (0.81) | 0.00 | 0.00 | 0.00 0.00 0.00 93.02

i
=
i

:

0 0 0 0 0 0 0 0 0 154 0 154

0.00 0.00 | 0.00 | 0.00 | 0.00| 0.00 | 0.00 | 0.00 | 0.00 6.98 0.00 6.98

-

=

x

o

0 0 0 2,071 0 -18 0 0 0 154 0 2,207

0.00 0.00 | 0.00 | 93.83 | 0.00 | (0.81) | 0.00 | 0.00 | 0.00 6.98 0.00 100.00

w
of
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