[ATAS] BEEBBREI10% XLYPTIR—UIEVET,
INEEFEOEERESAL

2020%2H1H

2020438 Bt DAREEOHEHMLE

BEMNEHOHRECFH AN EEELTESHEILBLETFET,
ST EMERARFECESE, KENSHMERNBSETEEEY,

1. EHERBEEOREEICAVDRAHEE

D HEETYEEERE 67170 H (tEHRLY)
@ EHEFEHYEEMER 47280 [ ( 20194108 ~ 20194128 DO FEHEEHER)

XD EREIFHEETYEREHKD160%ETELET (67,170M X 160% =107,470H)
2. EREREEZEDEE

FEAHER ZEZE (1I00ARFBETIVIET) = RIRFHREMES — EEFHREE
SAQRMEREREE = 47280 — 67,170 = -19890 — -19,800 M

3. REHNEHMAREORETE
[RFHTi A& ZBN2E 100 DEHEN S BMME 1L A A—FL (M) HT=YO0. 210MFRBLV-LET,

0. 21 1’50 —19800 x 110% = -457380 = -4574 M

4. RBEMAMEOETE
HEROEEBMHYECHENEHMABREEZMEL THEHEEMELFTT,
FEELERHEICOEELTREESYFE A,

5. \EEMHMOHER (HELEETHART)

J\EEMH
ERAM SR EXHEME) EEEMHES) | HEEitsss s
AEE 0.0~80m 913.07 468.90 423.16
BE 8.1~30.0m 1,295.83 421.05 375.31
CE 30.1mLIE 4.400.03 317.58 271.84




[$A%) HEHRE10% 20204%E3H1H
INEEROPERSAL

2020548 BRE P DHRBEEOEHSE

BENSEADHREZHANEEELTEHEILBLLEITET,
ST EHERARFECE S KENEEMEFABSETREEY,

1. REERAREOETEICAWNSREHMERE
D EEFHEEEE 67,170 H (E#HAEKY)
@ EHETFHYEEMEL 50720 M ( 20194118 ~ 202018 OFHEEMER)
XD EREIZHEET Y EREHD160%ETELET (67,170M X 160% =107,470)

2. MBS EBZEORE

FRAHR ZBZE (1I00FRFEEIVIET) = RRFHRMMEE — EEFHREEE
SADRMMIEESHEE = 50720 — 67,170 = -16450 — -16,400 F

3. KEHTHMARLENETE
REHERZEEHEE 100 I DERERSEMEE 1L A A—FIL (M) HT-Y0. 210MHARE-LET,

0. 21 1’50 —16400 x 110% = -37.8840 = -37.89 M

4. SREBEMMEDHETE
HEROEEBMHFICHEHNSEMARBEZMEL THEHEEMELFTT,
ERELERMEICOEELTRHEEHYEE A,

5. \EEFHMOHER (HERFXETHART)

J\EiEHh
ERAMER EXHEME) EHEBEGHEM) | ARaitESHewf([@)
AE 00~80m 913.07 468.90 431.01
BE 8.1~300m 1,295.83 421.05 383.16
CE 30.1mLlE 4,400.03 317.58 279.69




[(EA%) HEHRE10% 2020%E4H1H
INEEROPERSAL

2020558 Bt DHREEOEHSE

BENSEADHREZHANEEELTEHEILBLLEITET,
ST EHERARFECE S KENEEMEFABSETREEY,

1. REERAREOETEICAWNSREHMERE
D EEFHEEEE 67,170 H (E#HAEKY)
Q@ EEFHEEER 52510 F ( 20198128 ~ 2020528 O FEHEEER)
XD EREIZHEET Y EREHD160%ETELET (67,170M X 160% =107,470)

2. MBS EBZEORE

FRAHER ZBZE (1I00FRFEEIVIET) = RRFHREMEOE — EEFHREEE
SADRMMIEESHEE = 52510 — 67,170 = -14660 — -14,600

3. KEHTHMARLENETE
REHERZEEHEE 100 I DERERSEMEE 1L A A—FIL (M) HT-Y0. 210MHARE-LET,

0.21 x___ -14600 _ L
=5 x 110% = -337260 = -3373 M

4. SREBEMMEDHETE
HEROEEBMHFICHEHNSEMARBEZMEL THEHEEMELFTT,
ERELERMEICOEELTRHEEHYEE A,

5. \EEFHMOHER (HERFXETHART)

J\EiEMih
A R EAXHEE) AEFHEUMEA) | AEEESHSEE ™)
AE 00~80m 913.07 468.90 435.17
BE 8.1~30.0m 1,295.83 421.05 387.32
CE 301miLlE 4,400.03 317.58 283.85




