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(O & ® M %= 22,029,663 21,817,304 21,988,081 21,628,346 21,210,827
(D) & # #8 & F(A+B+C) 241,673,639 35,238,764 35,839,035 233,628,077 18,021,882
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A1,133,604,991
A1,828,719,867
(257,660,836)
(42,086,380,703)
£3,003,998,497
20,750,218
£3,024,748,715
A1,828,719.867
(257,660,836)
(£2,086,380,703)
72,127,871
A1,268,156,719

21,148,180,998
21,759,920,992
(247.,830,771)
(42,007,751,763)
£2,872,863,226
219,950,099
£2,892,813,325
A1,759,920,992
(247,830,771)
(£2,007,751,763)
74,131,885
A1,207,024,218

21,096,279,345
A1,703,667,483
(239,891,015)
(21,943,558,498)
22,764,107,793
219,309,717
22,783,417,510
A1,703,667,483
(239.891.,015)
(£1,943,558,498)
76,156,515
A1,155,906,542

A1,040,589,207
A1,642,325,645
(231,241,356)
(~1,873,567,001)
22,716,542,929
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A1,642,325,645
(231.241.356)
(~1,873,567,001)
73,394,440
A1,147,611,724

21,025,625,721
21,568,045,656
(220,782,371)
(21,788,828,027)
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15 B £ 82 H F 83 H £ 84 H £ 8 H
(a) RERFRZOREIEF NG 25,651,215M 24,839,632H 23,730,152MH OH
(b) REZREOBMISFTESRER 0 0 0 0
(a)ly @®m #H B = 257,660,836 247,830,771 239,891,015 231,241,356
() B # & & I = 67,226,874 69,242,352 71,736,080 73,394,440
(e) BHPECHRBA(a+b+c+d) 350,538,925 341,912,755 335,357,247 304,635,796
(f) 170387 SRDENRER 760.20 771.23 781.53 736.53
(g8) & fic & 20,750,218 19,950,099 19,309,717 0
(hy 1m0z 7209k 45 45 45 0
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WSSt EERISIER

= =1 oy | BN 2012 & 10 B 22 B SAESLRIIE T BOWR
" REEBFEENE TH 2019 £ 12 A 3 H BEfE | 1,379,431,668MH
iR == N LR = = i% ;E (j: ,%\fEE Vgﬁlljs\\ %E\ 6,039,263|I_|
X 9| mEEmomss | wEEmseTe | B 0 LY B o
St | 1,214,364.3120 | 3949,041,9000 | 2.734.677.58801 | E#she1# | 3,949,041,90000
7T A E| 1,214364312M | 3,949,041,900M | 2,734,677,588MH | 15051 )EE: 3,477F79%%
B BRRORR
= e P2 N 3 1 AO0&AECYDEESE
HEM | T A B | MAER® | B LGB [T o m =
£ 1 H| 2690310438/ | 2,586,613,953H 9.615H 0H 0.00%
% 2 | 2808489785 | 2.864.63439% 9,883 170 1.10
£ 3 H| 3.019,711.250 3,260,358,557 10,797 110 1.10
% 4 5| 3058076415 | 3419932978 11,183 110 1.10
F 5 H| 3.061,852,780 3.548,717.353 11,590 110 1.10
£ 6 H| 2976875726 3.630,128,721 12,194 110 1.10
£ 7 H| 2717.343.193 3.337.042,142 12,281 160 1.60
% 8 | 2521050900 | 2612345119 10,358 160 1.60
% O | 2528852704 | 2689.341426 10,635 160 1.60
% 10 | 3,14445/./93 | 3.079,072.186 9,792 160 1.60
£ 11 H| 3,693.824,285 3.544,693,433 9,596 160 1.60
$ 12 H| 4.347.957.352 4,110,456.190 9,454 160 1.60
% 13 8| 6527686039 | 5920,534334 9,070 160 1.60
% 14 8| 7.666362.957 | 6932,607.720 9,043 160 1.60
% 15 | 8,6/3351,950 | 8071,902.234 9,307 160 1.60
£ 16 H9]10,050,420,272 9,171.060,831 9.125 160 1.60
% 17 5 11,/39809,353 | 10.758,906,522 9,164 160 1.60
% 18 5 12,001687.315 | 10910,032487 8.876 160 1.60
% 19 8 12,647.977.263 | 11,371,135510 8,990 160 1.60
% 20 B1|12.051,319,191 | 10,817.293.286 8,829 160 1.60
£ 21 H3]11,750,293,806 10,300,693.015 8.766 160 1.60
% 20 8 11,129518,712 | 9665544473 8,685 160 1.60
% 23 8| 0,953,584,204 | 9,003,113,59 9,045 160 1.60
% 24 Fj| 0.651.002.753 | 8422303599 8.727 160 1.60
% 25 8| 86/1.04099 | 8,154,929,351 9,405 160 1.60
£ 26 H| 8,089,743,704 7.847.415,260 9,700 160 1.60
$ 27 H| 7.710.614,544 7,444,174,702 9,654 160 1.60
% 28 | 7300373989 | 6902421515 9,443 160 1.60
% 20 F| 7.054435826 | 6441,632.269 9,131 160 1.60
£ 30 H| 6,506,211,138 5,860,007,518 9,007 160 1.60
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FEH T & 8§ W& E R # 2 % I #| = S B =
£ 31 | 6,327,175,601H | 5,465,231,981H 8.638H 160MH 1.60%
£ 32 H| 6,020.741.224 5,184,945,219 8,612 160 1.60
g 33 H| 5735171431 4,900,198,246 8.544 160 1.60
% 34 Hi| 5.506,058.463 4,772,316,685 8,667 160 1.60
g 35 H| 5,200,414,830 4,026,443,442 7,743 160 1.60
£ 36 H| 4,991,228,409 4,004,422,366 8.023 160 1.60
g 37 H| 4.,938,950,525 3,972,541,365 8,043 160 1.60
% 38 H| 5,016,347.365 3,905,451,581 7.785 160 1.60
% 39 Hi| 5.092,881.622 3.793,215,545 7,448 160 1.60
g 40 H| 5.157,058.629 3,367,767,973 6,530 160 1.60
£ 41 H| 5,230,469,332 3.626,724,819 6.934 160 1.60
g 42 H| 5,583.795,506 3,643,186,342 6,525 160 1.60
£ 43 H| 5,776,800,844 3.749,577,460 6.491 160 1.60
% 44 Hi| 5.828,073.581 3.619,761,283 6,211 160 1.60
g 45 H| 5.790,896,260 3,515,248,667 6,070 130 1.30
£ 46 H| 5,781,957,255 3.395,578,595 5,873 130 1.30
g 47 H| 5.632,493,944 3,143,108,327 5,580 130 1.30
5 48 H| 5,857,086,392 3.117.,529,333 5,323 130 1.30
% 49 Hi| 5.750.088.969 2,978,332,066 5,180 130 1.30
5 50 Hj| 5.884,146,127 3,333,645,442 5,665 130 1.30
£ 51 #| 6,158,017,339 3.457,430,733 5615 130 1.30
£ 52 H| 6.,163.306,780 3.385,589.047 5,493 130 1.30
£ 53 H| 6,330,643,642 3,360,981,387 5,309 130 1.30
% 54 H| 6.140.768.350 3.171,271,309 5,164 100 1.00
g 55 H| 5,903.619,209 3,041,162,153 5,151 100 1.00
% 56 H| 5,888,963,833 2,925,773,741 4,968 100 1.00
g 57 H| 5.700.860,113 2,831,565,778 4,967 100 1.00
5 58 Hj| 5612278917 2,681,425,283 4,778 100 1.00
% 59 Hi| 5.884.368.601 2,809,219,780 4,774 100 1.00
5 60 H| 5.804,124,074 2,775,246,669 4,782 100 1.00
£ 61 H| 5961,202,453 2,867,466,883 4,810 100 1.00
£ 62 H| 5,906,208,039 2,782,795,141 4,712 100 1.00
E 63 H| 5,900,263,871 2,568,345,159 4,353 80 0.80
% 64 H| 5.691,980.632 2,282,669,440 4,010 80 0.80
g 65 H| 5510,176,504 2,196,693,566 3.987 80 0.80
£ 66 Hj| 5,443,731,766 2,133,590,833 3.919 80 0.80
g 67 H| 5565576941 2,221,279,914 3,991 80 0.80
5 68 Hi| 5,496,960,447 2,179,018,396 3.964 80 0.80
5 69 H| 5,479,260,428 2,212,239,875 4,037 80 0.80




N7 N

sEm | T & @ | MAESE | B E @08 [ 17§EE|§7;_3\U§3£E§E$
g 70 H| 5,491,775,842H 2,157,604,764H 3,929H 80H 0.80%
g 71 Hi| 5,486,949,648 2,148,010,038 3,915 80 0.80
% 72 Hi| 5,524,503,879 2,000,264,764 3,621 80 0.80
% 73 Hi| 5,603,320,039 2,132,151,062 3,805 45 0.45
% 74 Hi| 5,499,049,225 2,092,068,142 3,804 45 0.45
2 75 H| 5,308,040,171 1,855,692,728 3,496 45 0.45
% 76 Hi| 5,120,080,487 1,857,064,359 3,627 45 0.45
% 77 Hi| 5,037,118,409 1,844,564,689 3,662 45 0.45
% 78 Hi| 4,929,897,867 1,824,696,030 3,701 45 0.45
% 79 Hi| 4,978,902,658 1,789,630,505 3,594 45 0.45
2 80 Hi| 4,845,801,764 1,727,454167 3,565 45 0.45
% 81 Hi| 4,666,751,578 1,668,725,990 3,576 45 0.45
% 82 Hi| 4,611,159,649 1,586,410,934 3,440 45 0.45
% 83 Hi| 4,433,355,381 1,540,542,056 3,475 45 0.45
% 84 Hi| 4,291,048,322 1,507,630,812 3,513 45 0.45
% 85 Hi| 4,136,111,223 1,419,568,294 3,432 0 0.00
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® & B B = % |Asset Management One USA Inc.

= % 8 CIBC N>T-T7YR- NIAN-HYNNZ— (FA7Y) UITYUR
=~ B 7| (CIBC Bank and Trust Company (Cayman) Limited)

BEESHENTRE | KBEATIERT (Mizuho Bank(USA))

xR = iR T | KEA&T(FERT (Mizuho Bank(USA))
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EHEZRITTRTILTVWET,
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INEEEEt
BEROE
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SRS
REHHH
e
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BASE
FUREIGS

N=9) - UI—=> - 27w TR K BRIBHEHER

HAChSRIRAIE R

N—=S) - VT =2 2Ty PR K BREHEE DEEN

HAhRRIBUR O EENIER
BRI & BB EDRER

EAIC K BFHEEDIEN
ERIC K BHEEDHTE

ZREWNS(C & BHEEDIEH

(B2018%F 18 1H ZE2018F128318)

ERETES

MEEREFIES
(B2018F 1A 18 F2018F128318)

BxM

321,760,495

321,760,495

3,916,745
6.177.246
371,407
2,228,668
1,675,196
95,653

14,464,915
307,295,580
(447,983,763)

(447,983,763)
(13,505,815)

(13,505,815)
(154,193,998)

B#H

(154,193,998)

RMEOFITIRA 102,000,000
RmBICIhONIZEEE (280,904,600)
2 (LSO NIZDECE (571,299,365)
ZHEIGC R DMMEEDIR (750,203,965)
HEEOHR (904,397,963)
fEE
HEES 2,705,017.726
HARES 1,800,619,763
FTUNT 1 THEE
2018F12H318%K%
(BAMET)
0% fig] BE DIESfTiHE LB E R
376,000 US-REIT COVERED CALL INDEX TOTAL RETURN SWAP =EN! 1.752,160,000 97.31%
FUNT 1 TEE 1,752,160,000 97.31%
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o= = ERE ) 5 &
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6 B3(2015F£4 B 6 H) 10,090 0.1 82.8 — — 9,524
7 B3(2016F£4 B 5H) 10,098 0.1 80.6 — — 3,158
8 BA(2017F£4 B 5H) 10,104 0.1 71.2 — — 1,045
9 BH(2018F 4B 5H) 10,099 A0.0 71.1 — — 1,030
1083(2019% 4B 5H) 10,098 A0.0 79.4 — — 16,167
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4 A X 10,099 0.0 71.0 - -
5 B X 10,099 0.0 73.6 - -
6 A X 10,098 A0.0 72.2 - -
7 B =X 10,098 A0.0 72.2 — —
8 A X 10,097 A0.0 88.4 - -
9 B X 10,097 A0.0 79.1 - -
10 B X 10,097 A0.0 77.9 - -
11 B X 10,097 A0.0 78.2 — —
12 B X 10,096 A0.0 71.4 — -
2009 1 B =X 10,097 A0.0 /1.4 — -
2 A X 10,095 A0.0 71.4 — -
3 B X 10,100 0.0 79.4 - -
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20194¢ 4 H5H 10,098 0.0 79.4 - -
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” o (i) 2EMEEECE CARBRIREALTSHY =T, LElE
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i 2 | B (10,097M) TBRLTI002RLEHDTT. BH. (a) Z
OEA=HD0ZDHEMH - HhOTHSHEDHTT. 2
(@) € o fo & A OF3 0.000% DfslE. EEBEONECET BEERS Y.
(# ) ftb) 0) (0.000)
= B 0 0.000
BSEENUEEIOKRE 2018FE 486 HN52019F485H%F )
YNGR
= < ] 7t ] ]
FH FH
& 5 = 12,636,104 (:)
N | A B S = 40,605 (34'956)
. _ 200,019
B Ok OB = (329,000)
(I1) REIZERSTT @EFFHEISENTBUELA) -
GE2) () HNEEECLIEINT. LROBFCESENTRIEL Ao
BFAZEERAEORGKRE (2018FE 4B 6 HNS520196485H% )
FRh OFEREFRA & DELE R
R & HA = HA
= N BNES [Soizmn \ FNESE  [SormEmEmL
A Comsinne| B/A C 2Rmstawp| D/C
B8AH B8AH % B8AH B8AH %
N #t & 12,676 202 1.6 200 - -
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WEABEDHHE

NGR =]

(A) BEZEFRBIFIR
B GBERE) RitE

E i x
X 7 . | >5BB# %o B R R AKX
¥ OE % g5 M | ME A =X OTEAEE S e LI 2 &0 L2 &% &
+H +M % % % % %
& i % | 12,600,000| 12,631,008 78.1 - - - 78.1
w3 B B = 135,830 136,409 0.8 0.6 — — 0.8
¥ K B = 66,000 67,019 0.4 - - 0.1 0.4
a st | 12,801,830 | 12,834,437 79.4 0.6 - 0.1 79.3
GE1) HALRE. HROMEEREICHT S5HHEDLETH Y . IERE 2 M ZMUEAALTWET,
(E£2) EBMRRICDOVTIE. BBRBUNCZEHTERRLTLET,
(B) {EIRIEHREE
EAR FBERER) LrEERE
% i = A 2
Gl X |8 H = & | F i B BEFAH
(EEEESS) % +H +H
3010 FINEEES (1 045) 1.5000 200,000 200,658 2019/06/20
1230 FVEEES (54) 0.1000 12,000,000 12,029,040 2020/03/20
3880 FINEERES (24) 0.1000 100,000 100,281 2020/05/15
3910 FINEEES (24) 0.1000 200,000 200,672 2020/08/01
3920 FINEEES (24) 0.1000 100,000 100,357 2020/09/01
uN 5 - 12,600,000 12,631,008 -
(75 {EEESS) % +H +H
260FE 40 BEENENE 0.2090 14,810 14,816 2019/06/24
26FEFE 10 KRMHAHOUE 0.2200 6,000 5,999 2019/06/27
215260 BANRNERE 1.4400 10,000 10,045 2019/07/30
26FE REIERBASWVE 0.1600 9,200 9,194 2019/09/02
3310 KRERFERERE 1.4100 10,000 10,078 2019/10/29
26 FEF70 GBEEAERE 0.2000 6,500 6,495 2019/12/25
21HFE350 EERRERE 1.4600 40,000 40,457 2020/01/22
43@ JIBEHRERE 5% 0.1370 10,850 10,863 2020/03/19
27FE20 FEERENE 0.1770 14,670 14,697 2020/05/25
2 7FE FEHNREBHSME 0.1000 13,800 13,762 2020/09/02
uN st — 135,830 136,409 -
(FFFR1ESS) % +H +H
890 HROABREBRRE - BHREKSE 1.3000 4,000 4,026 2019/09/30
030 HREAEREBRRE - GHREKE 1.4000 8,000 8,075 2019/11/29
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5 ) = | @ & % |F @M %= |@BBFEAO
(A5Tk(ES) % FM FM
100@8 HRBASEEREFE - BFHREHEE 1.4000 9,000 9,117 2020/02/28
11208 BIREASRERHEE - BEEEE | 1.1000 30,000 30,455 2020/07/31
11708 BIREABSREHEE - BEEE#E | 1.0000 6,000 6,093 2020/09/30
1330 BIREABREREE - BEEEEE | 1.3000 5,000 5,139 2021/04/30
1370 BREXASEEEERSE - BFREEE 1.2000 4,000 4111 2021/06/30
I =t - 66,000 67,019 -
= 5t - 12,801,830 12,834,437 —
Wi E(EEHEDER 2019 4 B 5 HIRME
A P4 H
5 5 _ = _ HA =
=¥ (i %8 tr B
FH %
N Tt & 12,834,437 79.4
J—-J)b - 0—->Y%. % O 3,332,745 206
® & B F B E # % 16,167,183 100.0
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