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IL. 7] EF - =) 173,205,758 143,866,349 196,281,663
FAEA 173,205,758 143,866,349 196,281,663
YR 14,691,482,535 11,326,649,792 5,018,300,326
IL 5ol 2 A &+ -144,299,090 442,156,086 522,235,461
1L o] o] o= 244,025,718 1,039,648,231 404,318,997
gl 14,303,157,727 12,808,454,109 5,944,854,784
[.%850 -101,492,259 1,139,222,305 441,107,533
o] x}2=0) 1,540,301 1,398,190 696,912
ull wj /54 7}2e) (&= -103,032,560 1,137,823,934 440,409,695
7] E}o] ] 181 926
I Sgu& 142,533,459 99,574,074 36,788,536
Tl 3| AL E 2 142,174,849 99,364,804 36,712,176
7] Epn] & 358,610 209,270 76,360
1L 3 7] $=0]9] 244,025,718 1,039,648,231 404,318,997
* ol 3] H & 0 0 0
* o =B 0 0 0
) FEEE AR ol B R ol A o7 FAIE ST
4. dAdzEE
(F91: &)
hAbo =& A5 7] A 47 A3 7]
20160807 20150807 20140807
L & A4k 14,307,522,419 |  12,747,960,081 |  5,893,835,808
() Aw F A= 145,221,153 127,798,175 58,886,844
da 2 AT A 145,221,153 127,798,175 58,886,844
() fri7tsd 14,162,301,266 |  12,620,161,906 |  5,834,948,964
o5 14,162,301,266 | 12,620,161,906 | 5,834,948,964
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s ele o mla 5

WY AFANE (F4- A8 F)

o x}eh = Al 5 7] Al 4 7] A 3 7]
20160807 20150807 20140807
1. 7] E} A4 168,841,066 204,360,377 247,300,639
R o A e 168,815,629 204,332,138 247,276,683
1| 4=o] 2} 25,437 28,239 23,956
ZHAREA (1+1D) 14,476,363,485 | 12,952,320,458 |  6,141,136,447
11. 7] E}-5- 173,205,758 143,866,349 196,281,663
S A W) A 5= 137,669,436 112,970,520 181,770,195
TrEYA e 35,498,212 30,867,359 14,491,548
7 Epm) A 5= 38,110 28,470 19,920
T2 A (1+10) 173,205,758 143,866,349 196,281,663
YR 14,691,482,535 |  11,326,649,792 | 5,018,300,326
ReRal 14,691,482.535 |  11,326,649,792 | 5,018,300,326
II. o] 9] J o = 244,025,718 1,039,648,231 404,318,997
ojgo|o) o]+ 0
F7]e0] 9] 244,025,718 1,039,648,231 404,318,997
. A 2=4d = -368,891,919 913,871,455 820,479,384
IV. 3| A = A = 224,592,829 471,715,369 298,243,923

AEZA (T+1+11+1V)

14,303,157,727

12,808,454,109

5,944,854,784

ERE@DA=E =42

Aw "= A A3 AFA-AHF) T/ C 12,115,404,404 |  11,000,586,026 | 5,669,731,025
Aa v T A 2H(F2A- A W) 57 Ce 1,503,401,042 1,184,106,661 236,023,650
Aa va Tl A 2AH(FA-ANHH ) 7S 684,352,281 623,761,422 39,100,109

[Fraa = J5]

A5 v =0 A8 AGH-ALED) F7 C

O

12,455,130,712

9,735,735,736

4,768,721,849

Ae v A1 A8y AHFA-AHY) T/ Ce 1,538,145,660 1,043,000,957 212,311,972
Aw v T 18 2HF2A-AEY) 7 S 698,206,163 547,913,099 37,266,505
[FFEHA=E 7 F714]

Aw "= oA H3E AHFA-AHF) T/ C 972.72 1,129.92 1,188.94
Ae v A1 A8 AHFA-ATHY) T/ Ce 977.41 1,135.29 1,111.68
Aw v T 18 2HF2A-AMEY) 7 S 980.16 1,138.43 1,049.20

¥ TRFA= Ae, dAdzis AAVIeoz FAAHNew, ¢ H UEE T2

THEHA=ERE A HAFYT
th &) AN
(9 %)
& AAA Al 57 Al 47 Al 3 7]

20150808-20160807 | 20140808-20150807 | 20130808-20140807

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

(2) m i xFe] 3} 5 7FAF] 554,719,921 1,155,026,996 445544314

] - vl wl] -] 554,719,921 1,155,026,996 445544314

(3) w2k I} 7pApE 657,752,481 17,203,062 5,134,619

T Zdul w) 2}5= 657,752,481 17,203,062 5,134,619

II. 84| & 142,533,459 99,574,074 36,788,536

TETTE 13,622,617 9,396,137 3,317,530

it 119,697,537 83,861,188 31,238,258

TETFTR 5,449,044 3,758,450 1,327,008

AR R 3,405,651 2,349,029 829,380
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s e AF vl Sd AP AN (F24- A7 D)
S A AEA A 5 7] A 4 7] A 3 7]
20150808-20160807 | 20140808-20150807 | 20130808-20140807
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
* 7)ol ol (FH 1000 ) -16.61 91.79 80.57
¥ THFAEY A, Gl de AL (el o FAIE T h R A ek
2. 4 AA 2 shuj 3}
(T4 A1)
EEEE = 34 A8 AERNEFA-ANHE)
713k 713 % Fan 3| A7 = 717 251
A3y 3]
B =X B 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
20150807
20150808 - 11,237,392 11,237,392 7,347,960 7,005,236 4,009,784 (3,802,121 | 14,575,568 | 14,440,507
20160807
O Al e A2 v FA A8 ARANEFA-AEH) 7 C
7|17k 7)1 7k %= A al 3 A 717 & 7)1 7k a1
A3 (2) 2]
A5 Zd A5 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
20160807
O AdE AF v T4 A8 AFEANEFA-AHE) TF Ce
7] %k 7)1 7k = A al 3 A 717 & 7)1 7h e a1
A (L) B
A2 9 A2 Fo A5 o A2 Fo
EAAES) EAAES) EAAES) EAAES)
20131119 - 0 0 440,939 478,482 228,627 | 251,938 212,312 226,544
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
20160807
O HdEE 4F = FA A8 AFANEFA-AED) F5 S
713k 713k % Fa A7 = 717b
A7 aka) 2l
A5 o A5 Fo A5 o A5 F
EAAES) EAAES) EAAES ) EAAES)
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
(T91: &)

=]

EEEEEEE:

Bk

AP AFANHEY- AP TFC
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selele] A3 v F7 ARG AEANE (F

1
I
2
)
i)
ofl

713k H]
20130808 - 20140807 ool Fuljoll o] &+ A F A} /7 <Y 148,584,063 / 148,584,063
20140808 - 20150807 ol o) ulloll o] 3k A FAL 25/ < 901,009,112 /901,009,112

20150808 - 20160807 ol -l o) gt A F 2} /7 Y 1,264,863,144 / 1,264,850,488

SdE A7 A% 20 A%A AFAV GG AL H) Z7 Ce

713k H] 3

20131119 - 20140807

20140808 - 20150807 ol o) ®ufjol] ot A T2} FH/F M 23,711,671 /23,711,671
20150808 - 20160807 ool Fuljoll & & A F-A} 25/7 Y 141,102,964 / 141,105,782

CHEAYE AF S A AFY AFANGGFH-ARED) 7 S

713k H]

20140512 - 20140807

20140808 - 20150807 ol ufoll o] & A A F47/ <4 1,833,604 / 1,833,604
20150808 - 20160807 ool w0l o] 3t A=A} Fep/ o 75,784,864 / 75,787,137

3. AREANNTY £84%

FAAH Foli FApape] % Awhro
=
=

(1 %)
HA1d H2d A3 Hsd g ol %
de 2015.08.01 ~ | 2014.08.01 ~ | 2013.08.01 ~ 2011.08.08 ~
2016.07.31 2016.07.31 2016.07.31 2016.07.31
A= v T Ay
AR ) -3.08 3.97 9.70 14.69
A v SA A3y
AHEA AR D) EFC -3.16 3.89 9.64 14.65
Ae v T AEY
AHGEA-ADEE) FF Ce 270 439 8.50
SR s R
AEAANAD) B S 2.42 4.68 7.13
PSS 2.91 4.84 8.47 12.90
B 0 &5A FTASHE HEA-H7HET) B O 5 B IHFEM-HAEF) EF C
W Ul SA Hord AHFM-AILEH) 55 Cem@g U S Hord AHFAM-ALEH) ST S
A A
20.00
15.00
10.00
o g w HE D
-5.00
z21d z22d 2234 254 HEY 0l
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slaelE AF V5 $ A8 AFANE (FA-A7H D)

1) #ZA]4=: S&P 500 Total Return Index 95% + Call 5%

2) ZFxRA T g = T8 BT T HAAFAT| T Foy] = By W ] &o] dhed 5] 7] ¢

3) 9 FeES OHDL 71ke] A ES A A S, o 7} %‘Tértgi AN Aol e F 7] ol
A+ 3 o E HA AL F A&

G, Q= ol Fol (A 71F)

(91 %)
HT19da | HZ2dA | AS3dak | H24dA | H2 539
A= 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 vl= Sd A 11 22.12 24 20.1
AHEA- AR ) -3.08 53 : 86 0.18
AF = SH ASY
A AR ) B C 3.16 11.46 22.10 24.86 20.18
AF = S AT
AHEA A D) 5 Coe 2.70 12.00 14.39
AF v S AEY
AHEA- AN D) 5 S 24 1231
AxA 4 291 6.81 16.12 20.71 18.86
B0 0 T =g A AT g B0y T dEE T e g SR C
HENT THHEE AN UE) TR Cenig N3 TA HE8E FH=-A 8B TS
B HF|
20.00
20.00
0.00
FL1EAE] FL2EA] FHL3AR F 43R FL5ER]
-1000
1) #ZA] 57 S&P 500 Total Return Index 95% + Call 5%
2) FERA T B = T EET T AAFAT| T FHy = By 2 ] &o] dhe] 5] %] ks
3) Ak 71zke]l 1d wgkel 7§ ‘H% 7]17k<] 717P* 155 7|4 o9 7 Al 2 FRERE

AARA A o] thE 5 7] Wiol thd 717ke] g2k = ol
=z ]
=

7 AR $UF D AR Folge] B AnE 2016d 7UW AF0R Y FFE A
FAN R SOl Ee A T S Qou R MER S5 ] vtk B, FRA5IL WA E 4
WA 4 713kl distel = FAHA Q) B2A 5 E M-SR L T

FAZT FALE E2A

F 3 99 o w0 o

B wa | An | oe | a2 | e [T aman g | wag | T [HEE
el

gk 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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slaelE AF V5 $ A8 AFANE (FA-A7H D)

0 0 0| 14,181 0 0 0 0 0 143|239 14,563
37 (0.00)[( 0.00){(0.00)|(97.38){(0.00)|( 0.00)[(0.00)| (0.00)[(0.00)| (0.98)|( 1.64)|( 100.00)

) () W JFFA T AEE9 e vl 4.

7IEF | 1.64%
" YBERE
7| th=
| 098% ool B
eI, s A
Oa
XIE,I'EX
o f 97.38% m 7| Ef

- 0.50 1.00 150
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[EERIAEY A4 T4 B

20169 792 1 F 02 FRFAV T FH FAUN AL FHAFE b 2T

O ALYE W% 54 LEAANES FH-ALE D)

A TALE 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)

) () W= AFFA T AEE S o] vl 4,

7|t | 0.37%
" HE XS
cHo|t=
4.18%
ol o) 3 ° B I A ALE
oA AE § 1.48% CHo|ch=E 9
| o=
Xl‘é‘;ll- = xl.
ST 93.97% = 7|E}
=
- 0.50 1.00
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WA E AT v FA AR AFANE (5

[MEAR=] A T4 @

2016 1 5 VE o v FAA el =y FAYGAR e FAAGES e ZE U

ddele e _u= YA
SRR D

mO=5295.6%
m 7|Ef 4.4%

7P vF

mO/=291.2%
m J|Ef 8.8%

w2 23.4%

B O AH| X} 15.5%
B AIAY 14.4%

BT AH| Tl 13.8%
m A7l 9.5%

m Of| 4 X] 8.7%
nAAF0]7.4%

® 7|E} 7.4%
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Tt FARAAAEY 8
@  9%™ Y

b AEFAARY ABEAT: TN YRFAD A AT Bl Ao o2 A
EAPA e LS whe)sholof stu, £AAte] o] o] & w5 g v}

h ARFALA AL AFFAYA Y, GEATF B FALYA Sl 5w}
BAE A 2 QRS £F Se] ot &
e A9le] gtk ARTA ) S
EE KA 9 EDeIAE AAALRA i ol
fsig

ol 53} Arjate] 1 3l E w4
o AT U ARAE 2o AF WS

fle 2 el

(k5] ug)

L% AFAHE Lo TZEIANA

3} 2 2016.03.31 | 2015.03.31 3 = 2016.03.31 | 2015.03.31
[.da9daidAat 2,215 2,031] 1. 9449 17,442 19,312
0. A23 19,969 19,871] . v & 17,181 19,375
M. A EAE 804 804] M. g gie] 262| - 63
IV. 7| E}AR4E 2,148 2,596] IV. d 252 301 1,086
V. A A 18 4 V. dgev§ 3 7
VL. f3 A4k 439 685] VI. W AR §-X- 7 g=0] 2] 560 1,016
VIL o] A9 1A A4k 712 842] VI HIAH] & 130 217
VI )& 493 619] 271409 430 799
A5t A 26,799 27,452| A ¥ 7Gx &0 - -
1. 7] EpA 3,028 4007 37| 9 430 799
| 3,028 4,007
. RS 15,000 15,000,
0. 343 177 170
II. ool & 8,593 8,275
ZAE Z7A 23,770 23,446
FASGAE A 26,799 27,452

) 371 a.ok AFAFE A=A YA I A7 F(K-FRS) O wkeh 2 # 5 H o
2 82 HE

017 29 75, &9l o=

5 4
HARFAZNTEF TE | SEAT | E/AT | MMF | F A
TR iR [w | Aan [ Aea | | e | R ]
JE a1 5,176 0 0 9,836 - - - - 15,011

QHFAYAE AN EAA A 2] GaA) A el7h AN D S, el A e] £8 1 £ §A Aol
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