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<MY ZEEZ|R > <EEED ME LYY

= CALL cDb cP RP_ #S7IEt B7I013 A=(0IS)
MM  033%  0.76%  33.97%  18.46%  4.30%  13.73%  0.02%
MMF  040%  0.14%  3871% 17.71%  512%  16.35%  0.03%
2TK 000%  397%  9.06%  2239%  0.00%  0.00%  0.00%

A
= ABS =M S8M  XEM SASH S S|AY
HH  000%  241%  2480%  0.00%  0.26%  0.96%  0.00%
MMF  000%  0.75%  2059%  000%  0.07%  0.13%  0.00%
ZTK 000%  11.10%  46.88%  0.00%  124%  536%  0.00%

= MY ZEEZ2e ETMMFH2S SAMEEH H 1605
754 9 7|E} 76.09% 78.46% 35.42%

XA 23.91% 21.54% 64.58%
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20210110 11,881,802,224  11,925,384,799 473,836 0 4,501,442 0.0041 0.0350
20210115 10,881,791,540  10,923,155,602 433,932 0 6,592,546 -0.0021 0.0490
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= 713220224 1€ 312 7|FELE REZ2|R09| 100%E ¢7IZEXE HEO & 28
= A4 YFE MRS T R 2d 2 Bls
<MY ZEEZ|IQ> <EEED ME LA >

HH ZEEE|
CALL cD CcP RP R37|Et B7|0|5 H=(0=)
0.33%  076%  3397%  1846%  430%  1373%  0.02%
ABS =M F8M XYM SASHE S+M SIAK
0.00%  241%  2480%  0.00%  026%  096%  0.00%

<tE8SE MUY >

g ESHMMF H[2& S SAH H[160=
=1 AAA AA+ AAA  AA+ AA AA-
H|= 94.07% 593%  51.04% 9.38% 16.67% 22.92%
VES 127 8 49 9 16 22
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HH 2E 223

%VaR Shortfall Risk(%) Q£ M (uorgl)

X}

= %VaR Abst SIEAXIS SR(%) Arst ESTL HII2H HYQEM
2022-01-01 0.00004 0.13700 0.027 0.00 0.10 - 14,000 8,651
2022-01-05 0.00003 0.13700 0.019 0.00 0.10 - 14,002 8,651
2022-01-10 0.00010 0.13700 0.076 0.00 0.10 - 14,004 8,651
2022-01-15 0.00011 0.13700 0.083 0.00 0.10 - 13,002 8,651
2022-01-20 0.00023 0.13700 0.170 0.00 0.10 - 13,004 8,651
2022-01-25 0.00025 0.13700 0.182 0.00 0.10 - 13,007 8,651

2022-01-31 0.00027 0.13700 0.195 0.00 0.10 - 13,009 8,651
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202214 22 282 7|

SRS H100] =
ZKH-KHZHE)
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Ho

2010.12.29
~ ST

2018.07.18
~ ST

S8 MMF M2 MZHE 48 9 5

<2024 28l 7|12 2

e
PNl
10,881,648,419
2,000,000,000

MZ0| 100% QIE 28

B 7tol(2l)
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<MY ZEEEZ|2>

M2, 29.29%

Q54 9 7t
70.71%

£3F MMF H2= 9

.. al |-A HO=I
o x X |_|- L |
SH M160=22 ZEZFLZRE F58 A 7[ENT70.71%), X (29.29%)
<EEEDQ HHE UYd>
25/ 5 J|Et
= CALL cD cP RP  S37|Et 7|02 SHZ(ClZ)
A 073%  0.74%  28.97%  18.23%  4.90%  16.95%  0.20%
MMF 084%  021%  32.91%  18.66%  4.26%  19.88%  0.09%
22K 013%  349%  825%  15.96%  8.31% 158%  0.77%
XA
2 ABS =X S8 XA SEH S5 SIAK
K 0.00%  420%  23.88%  0.00%  0.23%  098%  0.00%
MMF 000%  211%  20.92%  000%  0.01%  011%  0.00%
22K 000%  1515%  39.42%  0.00% 141%  553%  0.00%
= MY ZEEZ2e ETMMFH2S SAMEEH H 1605
+88 A 7|E 70.71% 76.85% 38.48%
XA 29.29% 23.15% 61.52%




F
T

ol

3




=27
Cultural Heritage —¢— o—! E 'T—ll_l- E.I HI_{I‘ *C-;II-I-

Administration —_—

ZEZ
2ETYE2 BMTYEL MMFEAE T & ISME 7HSET +4E(@E= +AUE 1.35%)= 0.20%p &2

HH2rel) s 7| 272 (% 2EFAUB(R)  crecr BMEAE(R)
13,400 0.14%

0.12%

0.10%

0.08%
11,900
0.06%

11,400
0.04%

10,900 0.02%

10,400 0.00%

22/2/1 22/2/8

22/2/15 22/2/22
*O|Et3 olg® T R0 et £ Ko7t 2 & AS. AL BHE J|QIET YK/ S0 Eet



=27
Cultural Heritage —¢— o—! E 'T—ll_l- E.I HI_{I‘ *C-;II-I-

Administration —_—

< o

M
20224 22 MMFAZLS] &
o

AL =
BM=29] &9l

(BH2ER) s MMF B2 (F

11,000 0.12%

0.10%
0.08%
10,700 0.06%
10,600

0.04%

10,500 0.02%

10,400 0.00%

22/2/1 22/2/8 22/2/15 22/2/22

*O&E Ol 8= g /70 el =& Xo[7} 2 & AUS. A28 7| =T FX|2 +=9f0= =gt



(@)
=

AL
T

10 ey
Cultural Heritage
Administration

=
(L

0.18%
0.16%
0.14%
0.12%
0.10%
0.08%
0.06%
0.04%
0.02%
0.00%

of _
<0 ok
o E_
Q o
) &
M 2
ol :
n\v/.w .
<
[¥p) —
- ok
il L
—_ o]
mu of A S
or &+ & ¥
A_.ﬂ X0
ol O K
o 84 &
&4 i v
ol K
N RG =
o S o
N - N
ol < o
0
o =
ol 30 u.w
I+ = ~
Q_Oﬂ_o i
oK rir —
, 3¢
K
) T« ol
Ho = W
ol
LI
— m i
=
u cuo:
o o m
= M__mﬂ
©RL 2
Kl Qo &8 2 8 & £ & § 8
A o o o o o o o o

22/2/22

22/2/15

22/2/8

22/2/1



=SS

e QL PHE|_XpAF Ygolg
AN XpAFUEHOI S
2o crel 5]
X}t HSETHH) "ot HXhH) ol HeY S _?_Igjé}(% Q&*;E)
20220201 12,881,899,621 13,009,723,592 537,679 0 537,679 0.0041 0.0041
20220205 12,881,899,621 13,012,164,797 537,679 0 2,978,884 0.0041 0.0229
20220210 12,881,899,621 13,014,620,211 662,174 0 5,434,298 0.0051 0.0418
20220215 12,881,899,621 13,016,935,117 537,679 0 7,749,204 0.0041 0.0596
20220220 12,881,899,621 13,020,022,484 558,428 0 10,836,571 0.0043 0.0833
20220225 12,881,899,621 13,023,042,865 911,166 0 13,856,952 0.0070 0.1065
20220228 12,881,899,621 13,024,531,405 516,929 0 15,345,492 0.0040 0.1180

* ol

A0l = A
‘I‘—|EJ-'-I' e

s2 E=0l8= ZHA L0 W2 Xo|7 & = US. =

ol& AR OO ZOEHOIN WE A A=Y



(=1
=

(=]

(BM)=2E CHH| 0.20%p &

KK

0.37

: IR)2

2™ HoX|®EQl M EH|Z(Information Ratio

uk

|R***

Kkl

0.37

0.20%

1.35%

1.54%

1.55%

2022.02.01-

13,017,043,148

2022.02.28

MY S/ HX|OLACHE] =0t 80| EEHAKTR) 2 M5, R X #E A2t

=)

K eM~1Y X|£=2|
HAH|EE 9|03}

3

KIS=
of

A0
EN
K=}
—_

SRS 7| F 202
*MMF 27 8 =
*kk |R(§EH|%)

¥ O
[Lm

7|E



U Hpp—
Cultural Heritage T E —-— E.I _*_IE‘ 3|—|_7I' —g—%gﬂl’

Administration —_—

20195 38 ~2022H 28 7|2 2841}

= X2 3NEE 2EI|UC BFAER 367% ¢ B REFUE 1.21%E 7|5
» A3 RETUES 57|72 HEF BMTYE(1.04%) CHH| 0.17%p X1}
<X2370d 28 dab

(HEE) | ZEITHE)  —DBLOYE(D)  eeee BV ()
40,000 4.00%
35,000 3.50%
30,000 3.00%
25,000 2.50%
20,000 2.00%
15,000 1.50%
10,000 1.00%
5,000 0.50%

0 0.00%

19/3/1 19/6/1 19/9/1 19/12/1 20/3/1 20/6/1 20/9/1 20/12/1 21/3/1 21/6/1 21/9/1 21/12/1



Iv. 2|23 28|




2

2|_mH 2123

_,
=k

2|23

*

7l
wl
U

olo

10

t (Shortfall risk)=

SEEEE
2022H 2 Shortfall risk(

oo

M|

s 0%

O A Al
o=

#

< Shortfall Risk >

—_

jol
<0

Shortfall Risk

(%)

0.12

0.10

0.08

0.06

0.04

0.02

0.00

2212126

2212121

222116

2212111

221216

221211



2| AT B2 Azed el

ANERIE L 95% AME|=F SL0|A %VaRE 0.137%0|3t2 EX L2 22|10 Y2
o

o
U %VaRE 20221 2% SOt AotS XtSEX| 41 @

< %VaR >
(%) (%)
a8hEh —VaR(Zh) —EATE(R)
0.16 - - 0.80
0.14 - 0.70
012 - 0.60
0.10 - - 0.50
0.08 L 0.40
0.06 - 0.30
0.04 — —  } 02
0.02 L 0.10
0.00 . : . . . 0.00

221211 22/2/6 2212111 2212116 2212121 22/2/26



12|

al
i

3| A

SIS

Cultural Heritage
Administration

=
(L

0
>3 _.___o 50
oF o
O_H Ho mo
M = T
ol |*
0 c
s o
— K
OH ~N
u_m_"; ud o
T v K
n =
©
2 I
X0
LHo
oF
%0
&r
0lJ
fo
K
~N
_
nl o
- ol

20 7

o

ﬂo S m_
~ =

Rr -

20,000
10,000

2212126

2212121

2212116

2212111

221216

221211



SHRH7S —
Cultural Heritage E,I A | 'TI_I- E.I AI -g--?—l o :l"l' E.I

Administration

HELY Hel
= 7|32 2022 2E 282 7|ERE ZEEZ|R9| 100%E A7 FALE 4E0 /& 28
= 4 AMEE NREUY 5 FARR Y LY e gla
<HMH ZEEZZ|> <EEEZ ME WY >

My ZEEZZ|IQ
CALL cD cP RP  SZ7|Ef H7|0ZHZ(0D)

[ = Ry - = |

X{H, 29.29%

073%  074%  2897%  1823%  490%  1695%  0.20%
ABS =M F8M XYM SASHE S+M SIAK

- O =

0.00% 4.20% 23.88% 0.00% 0.23% 0.98% 0.00%

758 A 7|EL

70.71%
: <HE8SS HMF UHY >
TE S EMMF H|2= SEAZSH H160=
s= AAA AA+ AAA  AA+ AA AA-
H|= 92.76% 7.24% 80.00% 8.00% 6.00%  6.00%
T 141 11 40 4 3 3




= 4
SO -
Cultural Heritage E.I —1 -I_II-E‘I OEIHE:I EIAE -T—II_I'E.I

Administration —_—

HH 2E 223

i %VaR Shortfall Risk(%) Q£ M (uorgl)
alx
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2022-02-01 0.00027 0.13700 0.196 0.00 0.10 - 13,010 8,651
2022-02-05 0.00027 0.13700 0.198 0.00 0.10 - 13,012 8,651
2022-02-10 0.00027 0.13700 0.196 0.00 0.10 - 13,015 8,651
2022-02-15 0.00029 0.13700 0.215 0.00 0.10 - 13,017 8,651
2022-02-20 0.00030 0.13700 0.218 0.00 0.10 - 13,020 8,651
2022-02-25 0.00029 0.13700 0.211 0.00 0.10 - 13,023 8,651

2022-02-28 0.00030 0.13700 0.219 0.00 0.10 - 13,025 8,651
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WIES 148 12 29 1 0 0
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™ %VaR Shortfall Risk(%) SSMd(uHakel)
alx
= %VaR Abst SIEAXIS SR(%) Arst ESTL HII2H HYQEM

2022-03-01 0.00030 0.13700 0.222 0.00 0.10 - 13,025 8,651
2022-03-05 0.00032 0.13700 0.234 0.00 0.10 - 13,028 8,651
2022-03-10 0.00031 0.13700 0.226 0.00 0.10 - 13,030 8,651
2022-03-15 0.00031 0.13700 0.228 0.00 0.10 - 13,033 8,651
2022-03-20 0.00031 0.13700 0.226 0.00 0.10 - 13,036 8,651
2022-03-25 0.00036 0.13700 0.266 0.00 0.10 - 13,038 8,651

2022-03-31 0.00072 0.13700 0.528 0.00 0.10 - 16,039 8,651
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<FQ E3}riH| Y3} S L FIX|S> 1% 91 4. %)
2019'A 20204 20214 z_éocz,ef(:j) 2) 3_,;03;(% 2) (B-A)
= X[ (3'H) 1.36 0.98 1.80 2.24 2.66 0.42
= ZOXj(10H) 1.68 1.71 2.25 2.68 2.97 0.29
= O3 (10E) 1.92 0.91 1.51 1.83 2.34 0.51
m 2|AMRH(3'EH, AA-)D 1.78 1.39 2.41 2.88 3.33 0.45
= 3|ALK{(3'4, BBB+)" 5.30 5.06 5.86 6.31 6.77 0.46
= SUASHO1Y)Y 1.33 0.56 1.00 1.20 1.29 0.09
Ll ) 1.51 0.84 1.43 1.44 1.56 0.12
= CD(91%¥) 1.53 0.66 1.29 1.50 1.51 0.01
= CP(A1, 91 1.69 1.09 1.56 1.64 1.66 0.02

= AT 2,198 2,873 2,978 2,699 2,758 59
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= KA EH A IS E(FESHE 136%2 7IEBM)TAE(1.22%) CHH| 0.14%p A3
= YExFE X7 HEH[Z(R)Z 021 7| &
= 2022E 12712 7IE, 7158 7T TA2 160497, A2 131694

= 2022d 1273 7|E ©H U] ZEZERE R&d R 7|E7E78.11%, 0| 21.89%= T3
= 7358 K 7[ERS| 782 CP7F3085% B 7tE =20 A= RP Z7|0lE & £22 78
= MHS| FE2 ML 17.68%2 7HE w11 LK =M, E+M § =22 714

2| A3 #e

r

KA 2 X| &0 HA|SH Market VaRTHE 0.137%S X 115HA| &0 Ot & o=z 1tz
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202249 127|2 7|ZEC 2 AHY|Z2EX}
£ MMF M2= RfZ+HH

SRS JI1I1603[=?
ZH |2

r-IO

2SH J(1I1602[51*43-7<H MZHE] =0l 100% ?I& 2

==

Ho

it

Ofo

a3 .
o = 7hoH(2l) N0
13,881,648,419 1,999,989,316 13,955,917,476 A0.36%
2,000,000,000 - 2,083,147,722 A0.22%

<2022'9 127] 7|2 Hef K >

Wfe: L+O| OH

ef & ot Ty Hasd HolE9
H = 2toj 1,004,320,301 -1,000,010,684 4,309,617
HEMY 3,000,000,000 - 3,000,000,000 -
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<MY ZEEL|> <EEED ME LH >
258 U 7[5
. : = CALL cD CP RP SS7IEl 7|02 SH=Z(0l=2)
A, 21.89% HH  056%  1.12% 30.85% 23.11% 10.52% 11.86%  0.08%

MMF 0.63% 0.19% 33.79%  21.88% 9.61% 13.42% 0.02%
=5 XY 0.12% 7.36% 11.14%  3142%  16.65% 1.39% 0.46%

A
= ABS =M S8M XY SASH S5 S|
MM  000% 219% 17.68% 0.00% 0.53% 1.31%  0.18%
MMF  000%  179%  1743% 000%  034%  070%  0.21%
ZEZK  000%  493%  1931%  0.00%  1.77%  544%  0.00%

= MY ZEEZ2e ETMMFH2S SAMEEH H 1605
754 9 7|E} 78.11% 79.53% 68.54%
XA 21.89% 20.47% 31.46%
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< Azt Sah>
(H2H) e 7| 3E 7+ (5 2EFOUE(R)  reeer BVSAS(R)
2,500 0.35%

0.30%

2,000
0.25%
0,
1,500 0.20%
0.15%
1,000 0.10%
0.05%

500
0.00%
- -0.05%

22/1/1 22/1/15 22/1/29 22/2/12 22/2/26 22/3/12 22/3/26
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2ol £ e
Az} ATTWINGY) W7 FIE) NZH7tE NZ7tE
gazol LB LR 401 8 (%) 201 8(%)
20220101 13,881,910,305 13,999,863,107 459,124 0 459,124 0.0033 0.0033
20220115 12,881,899,621 13,001,821,473 -271,545 0 6,737,791 -0.0021 0.0490
20220201 12,881,899,621 13,009,723,592 537,679 0 14,639,910 0.0041 0.1098
20220215 12,881,899,621 13,016,935,117 537,679 0 21,851,435 0.0041 0.1653
20220301 12,881,899,621 13,025,131,333 599,928 0 30,047,651 0.0046 0.2284
20220315 12,881,899,621 13,033,249,287 579177 0 38,165,605 0.0044 0.2908
20220331 15,881,899,621 16,039,065,198 828,170 0 43,981,516 0.0052 0.3344
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= 7|32 20224 3¥ 31 7|FELE REE2|R09 100%E ¢7IFEXE HEO & 28
= A4 YFE MRS T R 2d 2 Bls
<MY ZEEZ|IQ> <EEED ME LA >

HH ZEEC|R

A 21.89% CALL CD CP RP  |S7|El 7|02 SZ(03)
0.56% 112%  3085%  2311%  10.52%  11.86%  0.08%
ABS IFM I8 XYx SHSH ESx SIAK
000%  219%  1768%  000%  053% 131%  0.18%

<tE8SE MUY >

= ESIMMF H|2& STARSH H160=
ca AAA AA+ AAA  AA+  AA  AA-
Hl= 92.50% 7.50% 96.67% 3.33% 0.00% 0.00%
WIES 148 12 29 1 0 0
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HH 2E 223

™ %VaR Shortfall Risk(%) SSMd(uHakel)
alx
= %VaR Abst SIEAXIS SR(%) Arst ESTL HII2H HYQEM

2022-03-01 0.00030 0.13700 0.222 0.00 0.10 - 13,025 8,651
2022-03-05 0.00032 0.13700 0.234 0.00 0.10 - 13,028 8,651
2022-03-10 0.00031 0.13700 0.226 0.00 0.10 - 13,030 8,651
2022-03-15 0.00031 0.13700 0.228 0.00 0.10 - 13,033 8,651
2022-03-20 0.00031 0.13700 0.226 0.00 0.10 - 13,036 8,651
2022-03-25 0.00036 0.13700 0.266 0.00 0.10 - 13,038 8,651

2022-03-31 0.00072 0.13700 0.528 0.00 0.10 - 16,039 8,651
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- FALE £ 7|l dX V4 J|chol= 0] AES| F2|2Y 7t% 7|t) 23 72 TRLN9 SMEX O E F7| E35t
f2 S92 52

<FQ E3} iyl Y3 8 U FIIX| %> 1% 712 %, %)

2019'4 202044 20214 35;03;(?) 2) 4_;03,;('% 2) (B-A)

= ZKY3H) 1.36 0.98 1.80 2.66 2.96 0.39

= ZX(10'H) 1.68 1.71 2.25 2.97 3.24 0.27

» 0|2 f(104) 1.92 0.91 1.51 2.34 2.93 0.59

= 3|AHKH (34, AA-)D 1.78 1.39 2.41 3.33 3.69 0.36

= 3|AHKH (31, BBB+)Y 5.30 5.06 5.86 6.77 7.12 0.35

= EQHSH(91Y) 1.33 0.56 1.00 1.29 1.46 0.17

. 2R EIHY)Y 1.51 0.84 1.43 1.56 1.64 0.08

= CD(91%) 1.53 0.66 1.29 1.51 1.72 0.21

= CP(A1, 91Y 1.69 1.09 1.56 1.66 1.89 0.23

= AT 2,198 2,873 2,978 2,758 2,695 -63
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HEH 2872t - =
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ESMMF X 2= 2010.12.29
U EESE: ~ S XY 13,881,884,005 -
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<ZEZC ME WY >
254 U I|EL
= CALL cD CP RP  {S7|El H7|0ol3 S (=)
A 0.43% 1.04% 25.48% 23.14% 7.24% 10.85% 0.08%
MMF 0.42% 0.26% 27.81% 23.81% 7.65% 12.17% 0.09%
ERaN| 0.44% 6.27% 9.87% 18.65% 4.51% 1.97% 0.03%
X
£ ABS I S8 KXW SASH Sk S|ARxY
A 0.00% 5.40% 23.37% 0.00% 0.49% 2.33% 0.17%
MMF 0.00% 2.38% 23.58% 0.00% 0.21% 1.44% 0.19%
=ZKY 0.00% 25.61% 21.97% 0.00% 2.32% 8.34% 0.00%
T= M ZEE2e SEMMFH2E SRS H| 1605
£33 9 J|E} 68.25% 72.20% 68.54%
XA 31.75% 27.80% 31.75%
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20220405 15,881,992,086  16,041,459,196 371,590 0 2,301,533 0.0023 0.0149
20220410 15,881,992,086  16,042,704,095 682,830 0 3,546,432 0.0043 0.0227
20220415 15,881,992,086  16,046,382,324 1,554,301 0 7,224,661 0.0097 0.0456
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043%  104%  2548%  2314%  7.24%  1085%  0.08%
ABS = S8 XLx| SASH SEFx| BAMH

- O =

0.00% 5.39% 2337% 0.00% 0.49% 2.33% 0.17%

T SSMMF M2 EeHAIES A H160=
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i %VaR Shortfall Risk(%) Q£ M (uorgl)
alx

= %VaR Abst SIEAXIS SR(%) Arst ESTL HII2H HYQEM
2022-04-01 0.000829 0.13700 0.604 0.00 0.10 - 16,040 8,651
2022-04-05 0.000751 0.13700 0.547 0.00 0.10 - 16,041 8,651
2022-04-10 0.000610 0.13700 0.445 0.00 0.10 - 16,043 8,651
2022-04-15 0.000539 0.13700 0.393 0.00 0.10 - 16,046 8,651
2022-04-20 0.000555 0.13700 0.405 0.00 0.10 - 16,050 8,651
2022-04-25 0.000730 0.13700 0.532 0.00 0.10 - 16,054 8,651

2022-04-30 0.000906 0.13700 0.661 0.00 0.10 - 16,058 8,651
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= IR (3E)
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= X (109)
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R TN
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I f=
HCY 287|7t o —
L ==
ESMMF X 2= 2010.12.29 )
[XH &S od] ~ S XY 13,881,884,005
SR ZHAM1602[= 2018.07.18 )
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220 100% RIE 28
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<MY ZEEZ|R > <EEED ME LYY

=  CALL cD cp RP R&7IEt F7|0l= H=(0S)
HM  072% 068% 2821% 2147% 751% 11.51%  0.06%
MMF  071%  021% 31.01% 2357% 658% 1233%  0.06%
TEA  075%  3.84%  936%  7.35%  1373%  6.04%  0.00%

X3, 29.85%

A
= ABS =M S8M XY SASH S5 S|
MM  000% 469% 2270% 0.00% 0.52% 1.94%  0.00%
MMF  000%  169% 2235% 000%  017%  130%  0.00%
=K 000%  2480% 2503%  000%  2.83%  627%  0.00%

= MY ZEEZ2e ETMMFH2S SAMEEH H 1605
754 9 7|E} 70.15% 74.48% 41.07%

XA 29.85% 25.52% 58.93%
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£o|(gl) £k =
o} ATWIHE) WY WEKR) NZHIHE NZH7tE
2d£9 2 T2 49 (%) 51 E(%)
20220501 15,881,992,086 16,058,456,347 662,081 0 662,081 0.0041 0.0041
20220505 15,881,992,086 16,060,387,870 413,090 0 2,593,604 0.0026 0.0162
20220510 15,881,992,086 16,064,620,669 1,097,817 0 6,826,403 0.0068 0.0425
20220515 15,881,992,086 16,068,930,804 682,830 0 11,136,538 0.0042 0.0694
20220520 15,881,992,086 16,071,477,248 739,417 0 13,682,982 0.0046 0.0852
20220525 15,881,992,086 16,074,983,821 946,909 0 17,189,555 0.0059 0.1070
20220531 15,881,992,086 16,079,384,483 822,414 0 21,590,217 0.0051 0.1345
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%VaR Shortfall Risk(%) Q=M (uHDtl)

B %VaR st StEAXIE SR(%) st E-n Jo 1= 72N HYEoEM
20220501 0.000908 0.13700 0.663 0.00 0.10 - 16,058 8,651
20220505 0.000920 0.13700 0.672 0.00 0.10 - 16,060 8,651
20220510 0.001132 0.13700 0.826 0.00 0.10 - 16,065 8,651
20220515 0.001271 0.13700 0.928 0.00 0.10 - 16,069 8,651
20220520 0.001182 0.13700 0.863 0.00 0.10 - 16,071 8,651
20220525 0.001149 0.13700 0.839 0.00 0.10 - 16,075 8,651
20220531 0.001206 0.13700 0.880 0.00 0.10 - 16,079 8,651




Q) =atis

=B =7 |5
20224 68 EXI 2LIEE 2M U
AT A

Q EnF advisor



Contents

(0
104
ofo
OH

e

M
T

ol

3

B

Iv. 2|23

V . Appendix



100




. =
AT X
g5 I
= IAOE 2EH

| =2t 721 S0l 2220 HoliX|HM 2 F ot&.

= JSoIRAL7t 68 ot Ol 228 47

<F8 S3CiH| A%}t &8 8 FIHx| 5>

PN

[}

CIZ 71Z, %, %p)

2019'd 20204 202144 ; éof,ef(lf) , ; éo?if(g . (B-A)

. 2R (34) 1.36 0.98 1.80 3.03 3.55 0.52
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A 0.18% 0.69% 27.89% 23.78% 7.57% 10.70% 0.11%
MMF 0.418% 0.19% 12.27% 24.88% 6.48% 11.88% 0.07%
ERaN| 0.18% 4.08% 12.27% 16.39% 7.57% 2.73% 0.38%
XA
= ABS IR I8M XY SAFZH S| AR
A 0.00% 2.90% 26.19% 0.03% 0.28% 1.68% 0.01%
MMF 0.00% 0.63% 26.72% 0.03% 0.00% 1.02% 0.01%
=ZKY 0.00% 18.16% 22.64% 0.00% 2.17% 6.07% 0.00%
e MY ZEZR|Q SIMMF H|235 E3AIEZSH H| 1603
84 A 7|E 68.91% 71.57% 50.96%
XA 31.09% 28.43% 49.04%
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20220601 15,881,992,086  16,079,797,571 413,088 0 413,088 0.0026% 0.0026%
20220605 15,881,992,086  16,082,657,151 682,829 0 3,272,668 0.0042% 0.0204%
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A, 31.09% CALL CcD CP RP S37|EF 7|02 S Z(03)

[ = Ry - = |

0.18%  069%  2587%  2378%  757%  1070%  0.11%
ABS = S8 XLx| SASH SEFx| BAMH

- O =

0.00% 2.90% 26.19% 0.03% 0.28% 1.68% 0.01%

T SSMMF M2 EeHAIES A H160=
=z AAA AA+ AAA  AA+  AA  AA-
ES 94.25% 575%  92.96% 2.82% 423%  0.00%
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%VaR Shortfall Risk(%) S48 ak)
= %VaR et SEATIE SR(%) oot Zajojg Yot HYns4d
20220601 0.001188 0.13700 0.867% 0.00 0.10 - 16,080 8,651
20220605 0.001258 0.13700 0.918% 0.00 0.10 - 16,083 8,651
20220610 0.001227 0.13700 0.895% 0.00 0.10 - 16,086 8,651
20220615 0.001131 0.13700 0.825% 0.00 0.10 - 16,089 8,651
20220620 0.000981 0.13700 0.716% 0.00 0.10 - 16,091 8,651
20220625 0.000981 0.13700 0.716% 0.00 0.10 - 16,094 8,651
20220630 0.000981 0.13700 0.716% 0.00 0.10 - 16,098 8,651
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A 0.18% 0.69% 27.89% 23.78% 7.57% 10.70% 0.11%
MMF 0.418% 0.19% 12.27% 24.88% 6.48% 11.88% 0.07%
ERaN| 0.18% 4.08% 12.27% 16.39% 7.57% 2.73% 0.38%
XA
= ABS IR I8M XY SAFZH S| AR
A 0.00% 2.90% 26.19% 0.03% 0.28% 1.68% 0.01%
MMF 0.00% 0.63% 26.72% 0.03% 0.00% 1.02% 0.01%
=ZKY 0.00% 18.16% 22.64% 0.00% 2.17% 6.07% 0.00%
e MY ZEZR|Q SIMMF H|235 E3AIEZSH H| 1603
84 A 7|E 68.91% 71.57% 50.96%
XA 31.09% 28.43% 49.04%
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MMFEAED X 3MY 758 +AE(PES +YUE 1.30%)= 0.18%p &2

o AL = O AL =
= 2E8FYES BMFTYE?
< A=t g at>
(eHakel) o 7| 2712 (T ZETAR(R)  oerer BMTAR(R)
18,000 0.40%
16,000 0.35%
14,000 0.30%
12,000
0.25%
10,000
0.20%
8,000
0.15%
6,000
0,
- 0.10%
2 000 0.05%
_ 0.00%

22/4/1  22/4/8  22/4/15  22/4/22  22/4/29  22/5/6  22/5/13  22/5/20  22/5/27  22/6/3  22/6/10  22/6/17  22/6/24
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() e 7| 3EHE (2 2E8FYE(R) —-=BMTAE(?)
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0 0.00%
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<Azt gt
(eHaked) e 7| 2H 72 (T ZEFAE(R)  eeerr BMTAE(R)
2 400 0.60%
2,200 0.50%
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s 0.40%
1,600 0.30%
1,400 0.20%
1,200
O 0.10%
800 0.00%
600 -0.10%
400
. -0.20%
- -0.30%

22/4/1 22/4/8 22/4/15 22/4/22 22/4/29 22/5/6 22/5/13 22/5/20 22/5/27 22/6/3 22/6/10 22/6/17 22/6/24
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Z9(H) o 3
Yxt HIBTHE) Y BIHE) " MZH7tE AZt7HE

ERc i HelEY FHEY 2 E(%) TAE(%)
20210401 15,881,992,086  16,039,689,668 532,005 0 532,005 0.00332% 0.00332%
20220415 15,881,992,086  16,046,382,324 1,554,301 0 7,224,661 0.00969% 0.04504%
20220501 15,881,992,086  16,058,456,347 662,081 0 19,298,684 0.00412% 0.12032%
20220515 15,881,992,086  16,068,930,804 682,830 0 29,773,141 0.00425% 0.18563%
20220601 15,881,992,086  16,079,797,571 413,088 0 40,639,908 0.00257% 0.25338%
20220615 15,881,992,086  16,089,179,845 469,676 0 50,022,182 0.00292% 0.31188%
20220630 15,881,992,086  16,097,598,194 671,508 0 58,440,531 0.00417% 0.36436%
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= 2022 2827]| Shortfall risk(}3&A7tsd) = 0%E 7|25}

< Shortfall Risk >
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En e ——— Shortfall Risk Aot
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(%) N N ° (%)
o eh(Eh —VaR(Zh SHE ATIE(R)
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0.02 | - 0.20%
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Al
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. 713220224 287| ¥ 7RO EEE 29| 100%E HIIZEXE AE0 9Tt 28
= 2 H4EE MEUHY 5 SR 2 Y2 8ls
<MY ZEEZ|IQ> <EEED ME LA >

HY ZEEZ|
o CALL CD cP RP {S7IEt B7[0= HE(0S)
,31.09%

[ = Ry - = |

0.18%  069%  2587%  2378%  757%  1070%  0.11%
ABS = S8 XLx| SASH SEFx| BAMH

- O =

0.00% 2.90% 26.19% 0.03% 0.28% 1.68% 0.01%

T SSMMF M2 EeHAIES A H160=
=z AAA AA+ AAA  AA+  AA  AA-
ES 94.25% 575%  92.96% 2.82% 423%  0.00%
ES 213 13 66 2 3 0
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%VaR Shortfall Risk(%) S48 ak)
= %VaR et PEATIE SR(%) oot Zatol g Y= HEas4d
20220401 0.000829 0.137000 0.605% 0.00 0.10 - 16,040 8,651
20220415 0.000539 0.137000 0.393% 0.00 0.10 - 16,046 8,651
20220501 0.000908 0.137000 0.663% 0.00 0.10 - 16,058 8,651
20220515 0.001271 0.137000 0.928% 0.00 0.10 - 16,069 8,651
20220601 0.001188 0.137000 0.867% 0.00 0.10 - 16,080 8,651
20220615 0.001131 0.137000 0.825% 0.00 0.10 - 16,089 8,651
20220630 0.000981 0.137000 0.716% 0.00 0.10 - 16,098 8,651
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CIZ 71Z, %, %p)

2019'd 20204 202144 ; éof,ef(lf) , ; éo?if(g . (B-A)

. 2R (34) 1.36 0.98 1.80 3.03 3.55 0.52

. 2R (104) 1.68 1.71 2.25 3.33 3.64 0.31

= O] 21} (104) 1.92 0.91 1.51 2.84 3.01 0.17

= 3|AHK(31, AA-)D 1.78 1.39 2.41 3.81 4.36 0.55
= 3|ARKH(3\, BBB+)" 5.30 5.06 5.86 7.24 7.80 0.56
= EQHEH91Y)Y 1.33 0.56 1.00 1.75 1.89 0.14
= 2 (374 Y)Y 1.51 0.84 1.43 1.96 2.37 0.41
= CD(91Y) 1.53 0.66 1.29 1.96 2.04 0.08

= CP(A1, 91 1.69 1.09 1.56 2.15 2.34 0.19

» 3AL| 2,198 2,873 2,978 2,686 2,333 -353
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20223 ME7|2 V|EC 2 AV EAE 40 100% HE 28

2 MMF H22 MUEY &F 3 SEAEZS A M1602[mSM-MHE] &50 100% ¢& 2

Ofo

I %:L 1I: o = =
HEH 287|7t T = =3 el A7V E 42U E (%)
E3MMF X 2= 2010.12.29
R Py 13,881,884,005 - 14,014,886,207 A0.78%
SR ESHAM1602[= 2018.07.18
IR Py 2,000,108,081 - 2,082,711,987 A0.20%
<2022 A8t7] 7|13 Hel LHY >
FxZd Er Li < =gl =Rl = A0l
N 2021.08.09 2022.01.11  HESHof - 1,004,320,301 -1,000,010,684 4,309,617
£33 MMF X 2=
XH?_ (S k=T
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= 2022E SRV 7|E Y MMF M2z R SEAMESHE HM160=9 ZEFEE 7358 R 7IEH68.91%), HH(31.09%)
Aoz 4y
<HH ZEEC|2> <EEED ME Y >
254 %7l

T= CALL cD CP RP RE7IE F2I0I= d2(¢=S)

; A 0.18% 0.69% 27.89% 23.78% 7.57% 10.70% 0.11%

XA, 31.09%
MMF 0.418% 0.19% 1227%  24.88% 6.48% 11.88% 0.07%

=3 0.18% 4.08% 1227%  16.39% 7.57% 2.73% 0.38%

o

A
B ABS =M S8M XY SASH S5 S|
MM  000% 290% 26.19% 0.03% 0.28% 1.68%  0.01%
MMF  000%  063% 2672% 003%  000%  102%  0.01%

=5Xj 0.00% 18.16%  22.64% 0.00% 2.17% 6.07% 0.00%

= MY ZEEZ2e ETMMFH2S SAMEEH H 1605
754 9 7|E} 68.91% 71.57% 50.96%
XA 31.09% 28.43% 49.04%
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20210101 13,881,910,305 13,999,863,107 459,124 0 459,124 0.0033 0.0033
20220201 12,881,899,621 13,009,723,592 537,679 0 14,639,910 0.0041 0.110
20220301 12,881,899,621 13,025,131,333 599,928 0 30,047,651 0.0046 0.228
20220401 15,881,992,086 16,039,689,668 532,005 0 44,513,521 0.0033 0.339
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<MY ZEEZ|R> EZED ME Y >

HH ZEEC|R

CALL cD CP RP  {E7IEI H7l0= H=(0l3)
*i#H, 31.09%
0.18% 069%  2587%  2378%  757%  1070%  0.11%
ABS =X S8 XU SASZSH EM DAY
0.00% 290%  2619%  0.03% 0.28% 1.68% 0.01%
<MESF HE WY >

T SSMMF M2 EeHAIES A H160=
=3 AAA AA+ AAA  AA+  AA  AA-
H|= 94.25% 5.75% 9296% 2.82% 423%  0.00%
VIES 213 13 66 2 3 0
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HH 2E 223
%VaR Shortfall Risk(%) 54 ak)
= %VaR A3 SEATE SR(%) Ak EFIe T W2 HHSEA
20210101 0.000987 0.137000 0.721% 0.00 0.10 - 14,000 8,651
20220201 0.000174 0.137000 0.127% 0.00 0.10 - 13,010 8,651
20220301 0.001161 0.137000 0.848% 0.00 0.10 - 13,025 8,651
20220401 0.000829 0.137000 0.605% 0.00 0.10 - 16,040 8,651
20220501 0.000908 0.137000 0.663% 0.00 0.10 - 16,058 8,651
20220601 0.001188 0.137000 0.867% 0.00 0.10 - 16,080 8,651
20220630 0.000981 0.137000 0.716% 0.00 0.10 - 16,098 8,651
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= IO £ fldeladal 2o, Fe= aiigdl otf S22 2 = ofF.
= IAnl= 77 SHEO| IHE IS20|M 22 2tet 2=l =i T2t S22 o5,
<FQ E3}riH| Y3} S L FIX|S> S
20194 20204 20214 Géoé%(:j) 2) 7_,;0:2,;('% 2) (B-A)
= 2 0XH(3H) 1.36 0.98 1.80 3.55 3.01 -0.54
= Z0Xf(10H) 1.68 1.71 2.25 3.64 3.13 -0.51
= O] 2% (10'H) 1.92 0.91 1.51 3.01 2.65 -0.36
= S| ARKH(3'H, AA-)D 1.78 1.39 2.41 4.36 3.98 -0.38
= 3|AIXH(3'E, BBB+)" 5.30 5.06 5.86 7.80 7.55 -0.25
= SUASHO1Y)Y 1.33 0.56 1.00 1.89 2.31 0.42
n 28K} (371 F)Y 1.51 0.84 1.43 2.37 2.63 0.26
= CD(91¢) 1.53 0.66 1.29 2.04 273 0.69
= CP(A1, 91¥ 1.69 1.09 1.56 2.34 2.86 0.52
= AT 2,198 2,873 2,978 2,333 2,452 119
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= 20221 7S J|F, 7|29 7|HTHA2 16129, BATA2 16119

= 20224 7EE 7|E WA Ao ZEELRE 5d W 7|EFI} 65.44%, X HO| 34.56%= T
= 753 X 7B T82 CP7F 2449% 2 7t 20 LMX|= RP B7|0lg § =22 74
= A FHE 2B 2876%= 7HE =10 LHHX|= oK, S & =22 74

2| A3 |
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20223 78 31 7|EL =

=2 MMF M2z MUHEH &5 2 ¢
<2029 78 7|3 28 9E>
I f=
HEH 2872t o —
L ==
ESMMF X 2= 2010.12.29 )
[XH &S od] ~ S XY 13,881,884,005
SR ZHAM1602[= 2018.07.18 )
STy 2,000,108,081

SXH-TH 2]

220 100% RIE 28

71942
14,040,150,829

2,087,359,832
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HE HH

712 E3 MMF H[23 9 ESAMZEH H1603° ZEEZD|Q= S5 Yl 7|EH65.44%), K H(34.56%)
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= 20221 73 31
Aoz g

<MY ZEEL|> <EEED ME LH >
{59 U 7|EL
= CALL cD CP RP S 7|Et 7|02 SHZ(0=)
MM 073%  1.39% 24.49% 23.44% 4.38% 10.92%  0.08%
XA, 34.56% MMF 0.84%  083%  27.03% 2402%  379%  1254%  0.06%

=3 0.00% 5.01% 7.42% 19.59% 8.37% 0.00% 0.19%

2
= ABS =M S8M XY SASH S5 S|
MM  000% 2.84% 2876% 0.03% 1.06% 1.85%  0.02%
MMF  000%  043% 2937% 004%  000%  092%  0.03%
ZEZK  000%  19.05% 24.68%  0.00%  744%  816%  0.00%

= HH| ZEE2|2 SSMMF X2z SRS H H| 1602
754 9 7|E} 65.44% 69.12% 40.66%
XA 34.56% 30.88% 59.34%
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oz} ATFIE) WY BWIE) e - N MZ7+S
2F A 20l Msizol Fx &0l £l 8 (%) 22 (%)
20220701 15,881,992,086  16,097,652,882 54,688 0 54,688 0.0003% 0.0003%
20220705 15,881,992,086  16,101,346,200 1,024,245 0 3,748,006 0.0064% 0.0233%
20220710 15,881,992,086  16,105,509,192 863,911 0 7,910,998 0.0054% 0.0491%
20220715 15,881,992,086  16,110,138,096 733,740 0 12,539,902 0.0046% 0.0779%
20220720 15,881,992,086  16,115,58,314 1,190,241 0 17,910,120 0.0074% 0.1113%
20220725 15,881,992,086  16,12,546,541 982,746 0 22,948,347 0.0061% 0.1426%
20220731 15,881,992,086  16,127,510,661 1,003,495 0 29,912,467 0.0062% 0.1858%
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M ZEED|Q
CALL cD CP RP  S3S7|Et 7|02 sH=(0=)

[ = Ry - = |

A, 34.56%

073%  139%  2449%  2344%  438%  1092%  0.08%
ABS = S8 XLx| SASH SEFx| BAMH

- O =

0.00% 2.84% 28.76% 0.03% 1.06% 1.85% 0.02%

T SSMMF M2 EeHAIES A H160=
=z AAA AA+ AAA  AA+  AA  AA-
ES 94.07% 593%  9355% 323% 323% 0.00%
ES 238 15 29 1 1 0
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%VaR Shortfall Risk(%) S48 ak)
= %VaR et SEATIE SR(%) oot Zajojg Yot HYns4d
20220701 0.000927 0.13700 0.677% 0.00 0.10 - 16,098 8,651
20220705 0.000987 0.13700 0.721% 0.00 0.10 - 16,101 8,651
20220710 0.001013 0.13700 0.740% 0.00 0.10 - 16,106 8,651
20220715 0.001331 0.13700 0.808% 0.00 0.10 - 16,110 8,651
20220720 0.001461 0.13700 1.067% 0.00 0.10 - 16,116 8,651
20220725 0.001556 0.13700 1.136% 0.00 0.10 - 16,121 8,651
20220731 0.001705 0.13700 1.244% 0.00 0.10 - 16,128 8,651
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-1 0O E=oF. 1 al] X
EB*IQ o‘g- |:|E| *‘I'yl'
- FZAMFE = 0 FEQ 1S B 7|0 M7, =2 MMz =i S22 2 F 45
= 32O =222 S0l B St 7t MUtiM 72 S22 SOt 0 AEl| 25 Ee 250 TE FAL
Mel 9i5 Scz 2 28y
<%<'R %ﬁl' EHHI -?I;'Iil- in_l'-% EEI —7|<—7|-II-J|\-> (7|E|EF 7|_7|,_<_’%’%p)
20224 20224
2019'4 202044 2021'4 7243k) 2 §243t(p)? (B-A)
= 0K (3'H) 1.36 0.98 1.80 3.01 3.69 0.68
= ZOX{(104) 1.68 1.71 2.25 3.13 3.72 0.59
= O] X (104) 1.92 0.91 1.51 2.65 3.19 0.54
= 3| AHKH (31, AA-)D 1.78 1.39 2.41 3.98 4.66 0.68
= 3|AMM(3'H, BBB+)" 5.30 5.06 5.86 7.55 8.10 0.55
" EQHEA(91Y)D 1.33 0.56 1.00 2.31 2.66 0.35
= 23K (37HE)" 1.51 0.84 1.43 2.63 2.89 0.26
= CD(91g) 1.53 0.66 1.29 2.73 2.92 0.19
= CP(A1, 91¥ 1.69 1.09 1.56 2.86 3.09 0.23

= AT 2,198 2,873 2,978 2,452 2,472 20
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<MY ZEEZ|R > <EEED ME LYY
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20221001 11,881,862,636 12,065,208,196 955,443 0 955,443 0.0079% 0.0079%
20221005 11,881,862,636  12,069,0029,965 955,442 0 4,777,212 0.0079% 0.0396%
20221010 11,881,862,636 12,073,807,178 955,443 0 9,554,425 0.0079% 0.0792%
20221015 11,881,862,636 12,078,823,251 1,074,873 0 14,570,498 0.0089% 0.1208%
20221020 11,881,862,636 12,083,839,324 955,443 0 19,586,571 0.0079% 0.1624%
20221025 11,881,862,636 12,089,213,688 1,074,873 0 24,960,935 0.0089% 0.2069%
20221031 11,881,862,636 12,095,782,355 1,194,303 0 31,529,602 0.0099% 0.2613%
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X3, 30.25% 0.23% 3.75% 29.87% 20.18% 5.68% 9.83% 0.22%
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%VaR Shortfall Risk(%) S48 ak)
= %VaR et SEATIE SR(%) oot Zajojg Yot HYns4d
20221001 0.001857 0.13700 1.355% 0.00 0.10 - 12,065 8,651
20221005 0.001896 0.13700 1.384% 0.00 0.10 - 12,069 8,651
20221010 0.001857 0.13700 1.356% 0.00 0.10 - 12,074 8,651
20221015 0.001886 0.13700 1.377% 0.00 0.10 - 12,079 8,651
20221020 0.001976 0.13700 1.443% 0.00 0.10 - 12,084 8,651
20221025 0.002473 0.13700 1.805% 0.00 0.10 - 12,089 8,651
20221031 0.002560 0.13700 1.869% 0.00 0.10 - 12,096 8,651
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<FQ S8 iy Y5 B8 U FIHX| 5> 1% 7%, % %0
20194 20204 20214 10;;3) 2) 11%)2:,;%) 2) (B-A)
= X[ (3'H) 1.36 0.98 1.80 4.19 3.69 -0.50
= ZOXj(10H) 1.68 1.71 2.25 4.24 3.67 -0.57
= O 2%Y(104) 1.92 0.91 1.51 4.05 3.61 -0.44
= 3|AHKH (34, AA-)D 1.78 1.39 2.41 5.61 5.48 -0.13
= 3|AH(3'H, BBB+)" 5.30 5.06 5.86 9.04 8.90 -0.14
" EQHEA(91Y)D 1.33 0.56 1.00 3.28 3.41 0.13
. 2R EIHY)Y 1.51 0.84 1.43 3.87 4.07 0.20
= CD(91%¥) 1.53 0.66 1.29 3.96 4.03 0.07
= CP(A1, 91 1.69 1.09 1.56 4.68 5.61 0.93

= AT 2,198 2,873 2,978 2,294 2,473 179
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54 U 7|E
T+ CALL CD CP RP  RF7|Et 7|03 sA=(0=)
XiA, 28.75% HA| 0.49%  1.03% 30.86% 22.92% 2.88% 13.07% 0.00%
MMF 0.49% 103%  30.86% 22.92%  2.88%  13.07%  0.00%
KA
=] e N =] H} %?-I‘ =E A S :ELEI

A 0.00% 0.42% 25.99% 0.00% 0.30% 2.05% 0.00% 0.00%
MMF 0.00% 042% 2599% 0.00% 030% 2.05% 0.00% 0.00%
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20221101 14,881,862,636 15,096,857,228 1,074,873 1,074,873 0.0089% 0.0089%
20221105 14,882,096,060 15,102,605,524 1,490,511 6,589,745 0.0079% 0.0454%
20221110 14,882,096,060 15,109,461,876 1,341,460 13,446,097 0.0089% 0.0908%
20221115 14,882,096,060 15,116,765,381 1,490,511 20,749,602 0.0099% 0.1392%
20221120 14,882,096,060 15,124,068,886 1,490,511 28,053,107 0.0099% 0.1876%
20221125 14,882,096,060 15,131,521,443 1,490,512 35,505,664 0.0099% 0.2370%
20221131 14,882,096,060 15,139,123,050 1,639,562 43,107,271 0.0108% 0.2873%
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HH ZEEC|R

XHH, 28.75% CALL CD CP RP SS71El 7|02 ?jE.‘(OIIE.‘)
0.49% 1.03% 30.86% 22.92% 2.88% 13.07% 0.00%
¢l 22|

aBs 3 28 MwM SL S4M sMg 5o
[=) =

0.00% 042%  2599%  0.00% 0.30% 2.05% 0.00% 0.00%
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HH 2E 223

%VaR Shortfall Risk(%) S48 ak)

o X}

- %VaR M SEAZIE SR(%) Arst e Hl3d  HYQE
20221101 0.002571 0.13700 1.87630% 0.00 0.10 - 15,097 8,651
20221105 0.002617 0.13700 1.91042% 0.00 0.10 - 15,103 8,651
20221110 0.002680 0.137000 1.95599% 0.00 0.10 - 15,109 8,651
20221115 0.002746 0.137000 2.00411% 0.00 0.10 - 15,117 8,651
20221120 0.002820 0.137000 2.05849% 0.00 0.10 - 15,124 8,651
20221125 0.002861 0.137000 2.08821% 0.00 0.10 - 15,132 8,651

20221130 0.002917 0.137000 2.12922% 0.00 0.10 - 15,139 8,651
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o o
o =} EaE. 3 al X<
EB*IQ o‘g- |:|E| *‘I'yl'
= FAXFE= U E7|=2t &, 0 dFe FE|Qd HExH V| S22 &
= FAOE FRIO FIF XL 28, U FR7|Y A48 24 MY S22 Z F SIESACH 3H 18 S0 |
St &t 7|0y L& e
< %ER %ﬁl' EHHI -?I;'Iil- in_l'-% EEI —7|<—7|-II-J|\- > (7|E|EF 7|_7|,_<_’%’%p)
2022 20224
L4 Lz Lz — — .
2019'd 20204 20214 TETE 12234(B) (B-A)
» 2R (3E) 1.36 0.98 1.80 3.69 3.72 0.03
= 20X (104) 1.68 1.71 2.25 3.67 3.73 0.06
= O|2Rf(104) 1.92 0.91 1.51 3.61 3.87 0.26
= S|ARM (34, AA-)Y 1.78 1.39 2.41 5.48 5.20 -0.28
= 3| AN (34, BBB+)" 5.30 5.06 5.86 8.90 8.73 -0.17
n EQHSHO1Y)Y 1.33 0.56 1.00 3.41 3.53 0.12
= 2800 (37 ) 1.51 0.84 1.43 4.07 4.05 -0.02
= CD(91Y) 1.53 0.66 1.29 4.03 3.98 -0.05
= CP(A1, 91Y 1.69 1.09 1.56 5.61 5.28 0.33
= AAD 2,198 2,873 2,978 2,473 2,236 -237
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= 2022 12E 312 7| 8 MMF M2=2| ZEZEZ|= R5d U 7|EN66.64%), M (33.36%) A= T4

<MY ZEEZ|R > <EEED ME LYY

#3548 X 7IE
T2  CALL CcD cp RP R&7IEt F7|0l= H=(0S)
MM 064% 1.40% 27.29% 20.67% 2.50% 13.96% 0.18%
MMF  064%  140%  27.29% 2067%  2.50%  1396%  0.18%

X H, 33.36%

XA
- E =
S =
A 0.00% 0.38% 30.31% 0.15% 0.05% 2.39% 0.08% 0.00%
MMF 0.00% 0.38% 3031% 0.15% 005% 239% 0.08% 0.00%
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0 0.00%
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.209
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6,000 0.15%

2,000 0.05%

0 0.00%

22/12/1 22/12/8 22/12/15 22/12/22 22/12/29
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Z9(H) o 3

Yxt HIBTHE) Y BIHE) " MZH7tE AZt7HE
ERc i HelEY FHEY 2 E(%) TAE(%)

20221201 14,882,096,060  15,140,762,613 1,639,563 0 1,639,563 0.01083% 0.01083%
20221205 14,882,096,060  15,146,873,709 1,490,511 0 7,750,659 0.00984% 0.05120%
20221210 14,882,096,060  15,154,773,419 1,639,563 0 15,650,369 0.01082% 0.10338%
20221215 14,882,096,060  15,162,673,128 1,639,562 0 23,550,078 0.01081% 0.15556%
20221220 14,882,096,060  15,170,870,940 1,639,562 0 31,747,890 0.01081% 0.20971%
20221225 14,882,096,060  15,179,366,855 1,639,563 0 40,243,805 0.01080% 0.26583%
20221231 13,882,085375  14,163,448,048 1,528,720 0 77,989,807 0.01079% 0.33868%
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CALL CcD cp RP {S7IEt B7[0= HE(0S)
X3, 33.36% 0.64%  140%  2729%  2067%  250%  1396%  0.18%

o —

0.00% 038% 3031%  0.15% 0.05% 2.39% 0.08% 0.00%
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N €8 gl23
%VaR Shortfall Risk(%) QEM (ot
= %VaR et PEATIE SR(%) oot Zatol g Y= HEas4d
20221201 0.002923 0.137000 2.13356% 0.00 0.10 - 15,141 8,651
20221205 0.002974 0.137000 2.17079% 0.00 0.10 - 15,147 8,651
20221210 0.003032 0.137000 2.21288% 0.00 0.10 - 15,155 8,651
20221215 0.003028 0.137000 2.21035% 0.00 0.10 - 15,163 8,651
20221220 0.003084 0.137000 2.25075% 0.00 0.10 - 15,171 8,651
20221225 0.003149 0.137000 2.29888% 0.00 0.10 - 15,179 8,651
20221231 0.003203 0.137000 2.33772% 0.00 0.10 - 14,163 8,651
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= FAI= FRIO SIF K& 28, U Fa7|Y 4 27 MY 522 2 = SIEGIUC 23 18 S0 X
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<%<'R %ﬁl' EHHI -?I;'Iil- in_l'-% EEI —7|<—7|-II-J|\-> (7|E|EF 7|_7|,_<_’%’%p)
202214 20224
A L L= = = -
201973 20204 20214 002 2H(A)? 12242(B)? (B-A)
= X[ (3'H) 1.36 0.98 1.80 4.19 3.72 -0.47
= ZOXj(10H) 1.68 1.71 2.25 4.10 3.73 -0.37
= O|FXj(10H) 1.92 0.91 1.51 3.83 3.87 0.04
= |AHKH(3'E, AA-)Y 1.78 1.39 2.41 5.28 5.20 -0.08
= 3|AH(3'H, BBB+)" 5.30 5.06 5.86 8.72 8.73 0.01
= SUASHO1Y)Y 1.33 0.56 1.00 2.80 3.53 0.73
n 288XH (370 E)D 1.51 0.84 1.43 3.15 4.05 0.90
= CD(91%¥) 1.53 0.66 1.29 3.24 3.98 0.74
= CP(A1, 91¥ 1.69 1.09 1.56 3.30 5.28 1.98
= FAT| 2,198 2,873 2,978 2,155 2,236 81
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= 2022 12E 312 7| 8 MMF M2=2| ZEZEZ|= R5d U 7|EN66.64%), M (33.36%) A= T4

<MY ZEEZ|R > <EEED ME LYY

#3548 X 7IE
T2  CALL CcD cp RP R&7IEt F7|0l= H=(0S)
MM 064% 1.40% 27.29% 20.67% 2.50% 13.96% 0.18%
MMF  064%  140%  27.29% 2067%  2.50%  1396%  0.18%

X H, 33.36%

XA
- E =
S =
A 0.00% 0.38% 30.31% 0.15% 0.05% 2.39% 0.08% 0.00%
MMF 0.00% 0.38% 3031% 0.15% 005% 239% 0.08% 0.00%
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Administration _

£9(#) £kl =5
oz} ATFIE) WY BWIE) N MZ7+S
PR AE£ FEE 4018 (%) +2 8(%)
20221001 11,881,862,636 12,065,208,196 955,443 0 955,443 0.0079% 0.2182%
20221015 11,881,862,636 12,078,823,251 1,074,873 14,570,498 0.0089% 0.3313%
20221101 14,881,862,636 15,096,857,228 1,074,873 32,604,475 0.0089% 0.4811%
20221115 14,882,096,060 15,116,765,381 1,490,511 52,279,204 0.0099% 0.6121%
20221201 14,882,096,060 15,140,762,613 1,639,563 76,276,436 0.01083% 0.7718%
20221215 14,882,096,060 15,162,673,128 1,639,562 98,186,951 0.01081% 0.9176%
20221231 13,882,085,375 14,163,448,048 1,528,720 152,626,680 0.01079% 1.1021%
ol E1t £9| 52 0IEfZ0|88 EHO L Wat K07} L 4 UZ. +AE KB E O[HOZO|=HIO|K L A4 X2 Y
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20221101 0.002571 0.137000 1.87630% 0.00 0.10 - 15,097 8,651
20221201 0.002923 0.137000 2.13356% 0.00 0.10 - 15,141 8,651
20221231 0.003203 0.137000 2.33772% 0.00 0.10 - 14,163 8,651
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