[ATAS] BEEBBREI10% XLYPTIR—UIEVET,
INEEFEOEERESAL

2020%6H1H

202078 Bt DAREEOEHMLE

BEMNEHOHRECFH AN EEELTESHEILBLETFET,
ST EMERARFECESE, KENSHMERNBSETEEEY,

1. EHERBEEOREEICAVDRAHEE

D HEETYEEERE 67170 H (tEHRLY)
@ EHEFEHYEEMER 45250 [ ( 2020428 ~ 20205648 O FEHEEMER)

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

FEAHER ZEZE (1I00ARFBETIVIET) = RIRFHRMES — EEFHREEE
SAQRMEREREE = 45250 — 67,170 = -21,920 — -21,900 {

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

0. 21 1’50 ~21900 x 110% = -505890 = -5059 F

4. RBEMAMEOETE
HEROEEBMHYECHENEHMABREEZMEL THEHEEMELFTT,
FEELERHEICOEELTREESYFE A,

5. \EEMHMOHER (HELEETHART)

J\EEMH
R ER EAXHEE) EEHMNEF) | ARegSns i)
AEE 0.0~80m 913.07 468.90 418.31
BE 8.1~30.0m 1,295.83 421.05 370.46
CEt 30.1mLlE 4,400.03 317.58 266.99




[$A%) HEHRE10% 20204%E7H1H
INEEROPERSAL

202058 BN DHREEOHHSE

BENSEADHREZHANEEELTEHEILBLLEITET,
ST EHERARFECE S KENEEMEFABSETREEY,

1. REERAREOETEICAWNSREHMERE
D EEFHEEEE 67,170 H (E#HAEKY)
@ EHETFHYEEMEE 39070 M ( 2020838 ~ 20205658 OFHEEMER)
XD EREIZHEET Y EREHD160%ETELET (67,170M X 160% =107,470)

2. MBS EBZEORE

FRAHR ZBZE (100 RFEEIVIET) = RRFHRMMESE — EEFHREEE
SADRMMIEESHEE = 39070 — 67,170 = -28100 — -28,100 F

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

0.21 _x___ -28100 _ L
55 x 110% = -649110 = -6492 M

4. SREBEMMEDHETE
HEROEEBMHFICHEHNSEMARBEZMEL THEHEEMELFTT,
ERELERMEICOEELTRHEEHYEE A,

5. \EEFHMOHER (HERFXETHART)

J\EiEHh
ERAMER EXHEME) EHEBEGHEM) | ARaitESHewf([@)
AE 00~80m 913.07 468.90 403.98
BE 8.1~300m 1,295.83 421.05 356.13
CE 30.1mLlE 4,400.03 317.58 252.66




[(EA%) HEHRE10% 20204%E8H1H
INEEROPERSAL

2020598 B DHREEOEHSE

BENSEADHREZHANEEELTEHEILBLLEITET,
ST EHERARFECE S KENEEMEFABSETREEY,

1. REERAREOETEICAWNSREHMERE
D EEFHEEEE 67,170 H (E#HAEKY)
@ EETEHYEEER 36080 F ( 202048 ~ 2020468 OFEHEEMER)
XD EREIZHEET Y EREHD160%ETELET (67,170M X 160% =107,470)

2. MBS EBZEORE

FRAHR ZBZE (1I00FRFEEIVIET) = RRFHRMMESE — EEFHREEE
SADRMMIEESHEE = 36080 — 67170 = -31090 — -31,000

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

0.21  x___ -31000 Lo -
55 x 110% = -71.6100 = -7161 M

4. SREBEMMEDHETE
HEROEEBMHFICHEHNSEMARBEZMEL THEHEEMELFTT,
ERELERMEICOEELTRHEEHYEE A,

5. \EEFHMOHER (HERFXETHART)

J\EiEHh
BRNER EXHEE) EEBMMEF) | ARBESNSEHE)
AR 0.0~8.0m 913.07 468.90 397.29
BE 8.1~30.0m 1,295.83 421.05 34944
CE# 30.1mLlE 4,400.03 317.58 24597




