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CALCULATION OF THE INDEX
NDEX FORMULA

The level of the INpex is calculated socording to the following farmula

£

Index: = Indexr 3 ¥ {i + (rates_y + spread) ¥ DCFr_y+)
Where:
Index: The [evel of the INDEx a5 of Calouramion Day
Indexz_y. Thelevel of the INDEX a5 of CALcULATION DAY -]
rite, . The latest CLose VailE published on or before CALCULATION Day t-]
spread; The SPREAD.

DCFyqp The number of calendar days between Carcimanos Day 11 {including) and Caicus amion Day t
{excluding) dvided by the Dar Count Fracnon DenomineTos.

NESPNE-IN

M

(2) JI=X = =2AE(%, '23.09.27 I &)
JI2t 233 | =2 60HE | 2218 | =Z23E | =HZ5EHE | GX01=
soim oD I2t 1.37 2.69 4.83 5.86 9.49 3.78
g8 5.48 5.37 4.83 1.95 1.90 512
sy | gDt 0.20 0.20 0.19 0.17 0.15 0.20
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Solactive SOFR +10 Daily Total Return Index

2. J|=X=+ A435= L HH
0= 27 RepoA A OI2IHE EE2 &t ol Wl o =2AHE A (REPO) Q| Al
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= - o = o
(20l & DA 34X, 20234 06" 302 SIXH, el @ BHOHR)
ELS DLS
EL Ty IRl EEE Y] E P
T
32 A2 Al 32 At A 32 A2 Al 32 A2 Al

Pl 824 592 1416 0 1 1 51 123 174 0 4 4
20204

=OH 3,597,501 773,764| 4,371,265 0 7,500 7,500 120,176 466,187 586,363 0 50,000 50,000

Pl 1,207 503 1,710 548 280 828 3 12 115 0 3 6
20214

=OoH 4,838,717 557,365 5,396,082 2,113,453 296,344| 2,408,797 20 298,232 208,252 0 50,000 50,020

Pl 831 323 1,204 189 13 302 3 18 21 0 2 2
20224

=OH 2,226,873 174,811| 2,401,683 427,373 B7.279 494,653 3 76,831 76,834 0 45,000 45,000

Pl 473 156 629 466 185 621 3 8 1 3 6 9
20234

=0OH 1,430,893 130,322 1,561,215 1,422,004 130,189 1,562,193 70 71,927 71,997 67 66,938 67,005

Pl 3,385 1,574 4,959 1,000 433 1,433 60 261 321 3 12 15

6#):”
= =0OH 12,093,984| 1,636,262| 13,730,246| 3,427,075 444.444) 3,871,519 120,269 913,177| 1,033,446 67 151,938 162,005
Lt. DHYZ S AL (ELB, DLB) S 3 L 2rad&toH
(Sof & Dt 3EXI, 2023E 063 302 S, Chel @ BHOHR)
ELB DLB
LEE E ey ST ghagion
a2
32 A2 Al 32 A2 Al 32 AL Al 32 A2 Al

Pl 13 0 13 4 0 4 80 25 106 4 9 13
2020

=0oH 2,248,004 0] 2,248,004 9,938 0 9,938 477,539 608,876 1,086,415 110,000 53,850 163,850

Pl 84 0 & 40 0 40 110 3 143 6 22 28
20214

=20oH 1,605,973 0| 1,605,973 833,945 0 833,945 372,519 695,383 1,067,902 31 530,974 531,005

Pl 104 1 105 63 1 64 R 17 109 12 1 13
2022

=0oH 1,732,271 262 1,732,533 1,331,693 262| 1,331,95| 1,571,964 169,000| 1,740,964 189,125 30,000 189,125

_49_




ELB DLB
T3] graz oy L] ez
2=
32 A2 Al 32 A2 Al 32 AL Al 32 A2 Al
A 49 7 56 48 7 55 45 17 62 21 15 36
20234
=0H 228,311 39,500 267,811 227,305 39,500 266,805 711,379 240,500 951,879 350,746 220,500 571,246
A 350 8 358 107 8 15 327 R 419 36 56 R
3}'):”
= =0OH 5,814,559 39,762 5,854,321| 1,550,586 39,762 1,590,348| 3,133401| 1,713,759| 4,847,160 519,870 1,450,498| 1,970,368
x o =< A= =] = =|
O FAYMESH, ABNLSAELW, ETN) LoEH @ Lz o
= = o = .
(201 L 01 38X, 20234 062 302 MM, &Sl @ BHOHR)
ELW ETN
LTS ezl LS ez
2z
22 A2 Al =2 A2 Al 32 AL Al 32 A2 Al
A 44 0 44 0 0 0 24 0 24 21 0 21
20204
=0OH 45,556 0 45,556 0 0 0| 7,460,000 0| 7,460,000/ 6,780,000 0| 6,780,000
Pl 255 0 255 0 0 0 13 0 13 13 0 13
2021
=0oH 258,990 0 258,990 0 0 0| 1,280,000 0| 1,280,000 1,280,000 0| 1,280,000
Pl 1,250 0 1,250 0 0 0 33 0 33 33 0 33
20221
=0oH 1,256,244 0| 1,256,244 0 0 0| 10,870,000 0] 10,870,000/ 10,870,000 0] 10,870,000
Pl 0 0 0 0 0 0 " 0 " " 0 "
2023
=0oH 0 0 0 0 0 0 630,000 0 630,000 630,000 0 630,000
Pl 1,549 0 1,549 0 0 0 81 0 81 78 0 78
%l—j:”
= =0oH 1,560,790 0| 1,560,790 0 0 0| 20,240,000 0| 20,240,000| 19,560,000 0| 19,560,000
= = = (=1
ch. Hel A Y AZSAHY 28 ALE (20233 05€ 31 JI&E)
Hefat g ASSatl = AR HAIGHD LI XI= DI
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Hefafthe A E AN
JIE 1,751,884,530,992
2gl 1,751,884,530,992

1) AISEMN = HIHIS + (B3 x AIZEIE)

T [=}

72) CHRIHISS : DHRhAITHEYE JHRhS U0l ADE OIS BITHO! CHHIEIS
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