b @k att
GRS RARE I 2 DR T R (GnE) 41 5
A « — A NSRS e (28 51562)

[ Py S I
U R 7 BB E(LION FX A DI ER )

B, BRI SIGERE D D m i 22 & L CREOBEN 2520 £4, £, Sthid. g o ik
TEFICBE T DIEENED D GRrEa ek L LCREOBM 220 £, ASBEFIT. Smps s A& Oe
Pk DIRFEFIZ BT DIEROBE IS & | BERICIFEIMNE R LGRS (BIF, TREG EVWnET, )
ZBIES D U A7 IOV TOFHZ RS 2 b0 TTO T, ABIELAGE L THAEZ ZEFN 272V ) 2 TH
JEBRRR DB HIAZR 24T > T TZE WY,

AREGNE, TEARDPHIES LT D HRGI T2 < SMER BTSSR OBAIZ &> TE, MR/ HLoNL 2 Eb
HYETH, HREHDZLLHIMGITYT, o, HETAL LB L TVHOEEZHEL TTOREITH LT
W, BERIZ, RERFREZH/L2 L0 HY 70, WICHESNIZERDO AL L H KRERBREFEL L
HYET,

1. flik& 258 Y 2o

AREGNE, BEL— FEEEL L HTOIBRBITHY, AL — hOEEC LY BEENSBEREZWHL VA7 B8H 0
T, Mo T, BHUCTHE SN B SR OARBIC L D2FRENRIES N D O TIER L, Hit SN & & DO TAE|
b LA % ERIZHIFEAEDREMERH D 7,

2. LAy URIZED Y RS

AEGNE, VALY Y (CZoFEH) 2R LRSI THY ., xHliCfT > ARG LE R &4 L i LT, D
HOBETORBINARERTZD, D LDAEL— FNOEEThH->Th, BEEORRFRY Y 3 » OFAREREITR
ELLEFLET, o T, HtENTLEEOTAFND L TR % LRI 2BIFEEDAREMERH Y £77,
WHCIE. BEEOHEETOED, KL ALy Y] & [EHLAAL YY) LEHFENSITTEY 9, kL AL
v V) L iE, MEFEHLE DI TIT O BB NI E R ESEOMEORG L7t TWANERTHDOT, [FEHLA
Ly V) Lid, RERERO LAYy PO & T, ARREHLENRHETIT 5 AEEENILE R E SOMEDORE] & 72
STWEDNERTHEOTY, 2B, IBAOBERD [EKL ALy Y TEL ALy V) X, K200 fFE72>T
BOET,

3. @FEE) X7

AEGNE, RFEHIRZ R T Tz, YHDOIGIK TR (ma—a—2iiEr vn—Xk) 1281 2 R ILFR
Tva KL TR Y » AV A LA R E~IEE S VE T, BRRIL, &FKED 72 2 2EM0mE %75 H
THZ LK, BRIPMENEY OBEDEWRY Y 3 U EFoT5A. 8RR EWIE ) O@EEDIED R
VarEFoltGe, AV T EIIOMLERHY T, AU v A, FEEORMER OFEREL BRI FE L
HLDER—AL LT, YHPERELZME L TRHB LD L 7, &FKHEIL, & E O FHE SCEIATE 2
HER A RERERM L CEB LETOT, AT Yy 7IRZIO 0OV L 5255808360 £7°,

4. aAHy bDY AT

AEGI TR, THRES N E@D AT LR D BRREEE T2, UHEDED 5 —ERFM E 7213440 E D 5 IF
RUIZEWT, L — MIESEBERORIRE R VT g 2 RHiiakh U E 7, Reliakih 217 - 728 CH Z0REL
BNLERELEZ TRl 2856, Uthid, BEROETORRFER Y Y a U EfITIEX TR T 5 2 LT
FTH. ZOB /L — FORMAREEFICLY | HRESNIZE@O AL LRI SHBERFELEOAEENH Y £,

_1_



£l ARG O e HEGELE & L TlEDNZSE . EXPKE LIZRRT, A7y B GEL—hEHL
— FDZE) IZX Y AEELE S LEGEL e 2 TR | BERICe ATy e T,

5. JEMEY 27

AEZBETHIE, ELOTREIERZWE OO, FEOUSH, WP - BIELCRIME, Riggnae K& <LEh
THHERE, £, FEOBRBICLAERIC X 2WSIORIR, BSOS 52, RMEREOMTEEIC L > T, jiH
PEOIR T EITMEMER B R o 256050 £9, 2O XD RBEMEDIR TEOHBIZ LY, FHLEEG 2B W
TiE, A7y F GEY L= FEEWL— FDZE) NERLIEY . EXHKELRWE, n 2y heEgieEmX L
TEWGIATERWARERH Y £, £z, MELLHETH-TH, BB L — FORBRLII K-> TIFFES
NIeBeOTAZ D HEREEOREEDRH Y £

6. BREZREITEDLOOEIDY AT

PRAZIRESEDH Z L 2B UIREDOEITEL, BHOTHERE TIX, BEROBREZRET LRI H 5
HLOLEZLNETN, BEL— MR —HHICH ORI EH LI AS I3 NHEESE T, BEENMEESN
L= hEDBARFRIEIICAY v _X—=V L THET D HEMERH Y, HESNZEEOILAL LR 5B IFEAED
AREMER H Y £,

7. BYEBIVAT LOFRHADY 27

BB AT ATl EXOZAMCAFEZN SR, BEENTEEZ1THHE. MRBEZICIVER LA
WESCBRIET 5 ATREMESCE K L 72 SO IE LR W ATREMER H 0 F£37, F£72, BBV AT A, YihFEx
IEBER B OBE - AT AEER O, BERRREORE - B, HEREMEORE, HDHWITE G
T LD HOOREEERE 2 22 F N TR F 72X — B IS D7z o TR TE RVIRILASE Z 2 FTREME, £ 5
POJFKTEFIEG VAT ARFHATE ROWGE XY OESCFEO RS AT AT A RO AREER H Y F£3, B
BIVAT A ETERRINDIHEL— MEOIHEHIZ, T LLHH L — F 2 EMICFRLTND LR FHA, &
BL— MPRABICEH LGS, 2L — MEOFRITENSK L 2D, BTEEIVAT A EOAE L — NMEDIE
WG L — N ERTEET D RSN H Y £9, BFEGIC AT AEZRHATLEBICHGND 2 7 A ID, NAT
— FEOF#RD, G, BIEFEICLVIRNTZGE, COHEREZE =ENERT L2 LI BRRICEENPBAET
BRREMED S D T,

8. fsMU =7
AEGNE, 2tk & B E OFMXEGITH Y . BSIOHFS TH 5 L thOE RIS & BREH D WTRENED &
Di‘ﬂ—o

9. WA—SDIEMY 2
WHHT, B DRI 5, BB I SIS 5 03— BB AT £ T 0T, BERICI,
=S DIERRILC & 0 52 D THEMED B Y £ 7,

10. WD Y 27

AEBITIE, BORTYary (BNKRYvay) ZRELTHDIRET, FLEBEEXTOEWKRY Y a > (G
Rovay) #lrETHZE LT, W] EWnET,) BWTEET, MBEICLDT7 AV hELT, RV
A NIHAETLHAT y TOEICEI LA, A7y R (Y L= EEWL—FDE) IZX5aX MNERDHY F
T, YT, BEEDMAEEINDS A NE2 YR THDHEEZ, MEZHIEWZ L TR FHAN, BEEIH
B OHWHICBWTHAEZERT L2 b T AL LTEY £7,

11. @RDY 27

SMEZ TS0 — USRS 24T > TOZRWIRITER 2 7R E U, &R OREN S RE S TEfEL 7L — F T

HIEROESIBEGT 256000 £9, ZOLIREE. Ay 7 RAELLr A v b3 PEHRREZ RS
_2_



AREME. ERHRESNTCE R OILALZ LRI DHRFELED RN H Y 7,

12. EERFRES OG22

B E R, BADOHA ZBR< . AARRRHOHKEH 252K H £ TOFFIMENLFREFE TER>TEY
F9, HHOEEREIMNIBT 2WMENCRENTIE, BERERLED, 02 R— MR Sh R0V TRE)s &
D\i—ﬁ—(]

LAy v & [ RT7 Ly RITkDr Ay B

(1) Tv XL vy

OmRL ALy P EiT, BETLANDL R LT, KRG EZ1T O 72 DICRKRMNE Th 5 MERELE TR L7
BROMEREZNNET, B, ALy PO FRIZ, 200fFE 72> TEY £7°,

<RV ALy OB ITE>
MR L ALy Y] = fAETA (BFL—b X BEIEE) + YEIEHLE

%) USDJPY OEWL— 7391.230 D & %, 1Lot (1,000 #%) HH>HE
MEEIICAR] = 91,230 M

HEIAR = BEL— (91.230 1) X E5l#E (1,000 #E) = 91,230 [
[EEELE: ) = 470 1

FHHIMOKED 5> bk bm b — FOIREITLARIZ 0.6% % F Ul-e% (10 FARmEI Y EiT)

B H 31 1 FH 591
[ I e HIT i -l —l=1=1= BElIE
i & + A A S K A @ | B AR A X K
AE 92.640 91.690 91.450 91.280 91340 | — | — | — | — | — | W5[L—F(91.230)

ﬁﬁ@ﬁ@%ﬁ@o%m%mwv—%@%bﬁ@@ﬁ@9zmoH

92.640 [ X 1Lot (1,000 #%) X 0.5% = 463.2 1

10 PR A2 8910 EFC, 470

MR ALy Y] = 194.11 1%

RARLALy Y = fETXAR (91,230 1) +— HEREHE (470 1) = 194.11 f%

Q@QEHL NN vV Lt BEEDO OFEOENGHLEN AT, RTORPFERT T a Ak L THND AREDFE
NMOfERZNNET, EHL AL v DT, &K 200 5L 2> TEY £, BEIME, HESS LY, B
BECHETEN ALy PERESTH N TEET,

<ELAL Y PORMITIE>
(L vy = BETA + ARhEELe

B 1) DA USDJPY @ 91.230 FHOE WK Y Y g % 1Lot (1,000 381) A L TW DA
- FEFt42 500 H
- USDJPY @720 L— F 28 91.220 M
MEEITTA] = 91,220 1
FETA = 91.220 H X 1,000 @ = 91,220 M
(EZhRELE ) = 490 M
FEmHELE (ReliAEA) = {720 GHEiv— k) — B (REME) ) X 1,000 #@E&
= (91.220 1 — 91.230 [4) X 1,000 g
= —10 M
ARhEEL4e = THRE4 (00 M) + FHlELE (—10H) = 490 1
[EHL AL Y] = 186.16 1%



EhL "Ly Y = BETA (91,220 H) + HRhEEHL4E (490 ) = 186.16 %

B 2) B 1 OFEFEAD 1,000 72 - 7258

MEEILAR] = 91,220 M

FETA = 91.220 H X 1,000 @E = 91,220 M

MG 24 = 990 M

FEmHELE (RHlEEE) = (720 GHEiL— k) — B FEMEE) ) X 1,000 @&
= (91.220 — 91.230 ) X 1,000 #
= —10H

AL = FERE® (1,000 M) + FE#ELE (—10M) = 990 M

[FEHHL L Y] = 92,14 f%

FERhL AL vy = METLA (91,220 H) + AAEFLE (990 H) = 92.14 %

(2) A7 Ly RizkduA > K

ATy REF, Y L—FEHWL—FDEDOZ L2V, BEEITE WL — N THWHT, 580 L— RT3
DT DZENTE, BE, BNl —MIRY L— bR E< e T, BEENSEVL— N TEWHT 72,
7 HIZE Y b— N CRHMEEEG, 7213, B0 L— TRV ATk, 2 BICE W L — h CTRAMERHE 21T 5 72
. HUWMHT 2 ER £ 721358 0 M0 7o B OFMIELE (REMlRHE) (X~ TR &R retEnE < AREila
DEFZE LEGEILE L LT, R a ya2Rf Syt BVAITEREZIIRVMNTERICE AT v M &R
LAHEMER B D 9,

<BRAJ vy FOFEAE>
HRNEERD 100% AT & 72 o 72 B A
ARt = AoEHle ~ LEIFLE X 100

B) WDOLEMTUSDIPY ODEWL— k28 91.230 D & &, 2Lot (2,000 #E) & >HE
- FEHELADY 940 1
« USDJPY @720 L— k7% 91.220 M
+ 1Lot 7=V O EFEHLE S 470 1
(W EEGELA: | = 940 1
VEEGEILE: = 1Lot 72 OMLEGEHLE: (470 1) X 2Lot (2,000 HE) = 940 M
MG 2hREL4 ) = 940 1
BHERORD Y a RN, BORHLE = FEit4
CLBIEEILAS | 25 [HZDREILG: ) OFPHN (FF) TH D729, 2Lot (2,000 HE) OBEWEIBKIE
TEZhRELE: ) = 940
FEAmAELE (RAEEEAE) = {780 GHEiL— ) — B\ FEMmES) ) X 2,000 @&
= (91.220 H — 91.230 M) X 2,000 i@
= —20H
BRhEELE: = THREA: (940 1) + FHl#EZE (—20 M) = 920 1
THItR] = 97.87% < 100% — B AH v b
BRI = FRRE4E (920 ) +— MEREHLE (940 ) X 100 = 97.87%

PLEE, RBENCHE S SR U 2 7 2 ERICHIT 5 5D Th Y . ARBICAEL S 80 U 27 2R <R
FTHLOTHSD Y EA. KRB ZHHSH 56, BB OMEMARRY 227 1250 TH4ic SHARTES X 5 380
LT,

Rk 27 429 A 7 HEALE



