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OETF ZEZEP|2 FLUHA oA
(=X-] e
i HCo =27 A Aol =e ==
Ticker HEH 8 Ml 23, &0 2+
ISHARES 20+ YEAR TREASURY Bond 3
TLT US equity ETE MA  02-07-26 12,505 0.15%
ISHARES 1-3 YEAR TREASURY Bond 3
SHY US equity ETE MA  02-07-26 19,559 0.15%
ISHARES JP MORGAN USD
EMB US equit AMAH 07-12-19 15,507 0.40%
WY EMERGING Bond ETF °
VANGUARD TOTAL BOND MARKET ) .
BND US equity ETE A 07-04-10 37,885 0.06%
Invesco Emerging Markets Sovereign ) .
PCY US equity , ging . A 07-10-11 3,249 0.50%
Debt Portfolio
SPY US equity SPDR S&P 500 ETF TRUST Al '93-01-22 277,724 0.09%
EWJ US equity ISHARES MSCI JAPAN ETF =4 '96-03-18 14,297 0.48%
EWG US equity ISHARES MSCI GERMANY ETF =4 '96-03-18 2,573 0.48%
CH of
GLD US equity SPDR GOLD SHARES = ‘04-11-18 30,822 0.40%
T
. et |
USO US equity  UNITED STATES OIL FUND LP = x| 06-04-10 1,500 0.72%
T
* Bloomberg Zt11(2019.04.22, 842t USD 7|=)
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Alsish oyt &Kz, MEE A S 0|85t0] HES ATl ojEAIHMe| 3s9
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MESHE A0l E7tsTUC w2kA, o] FAMAERe| she||X| Mzko| SMAM ZhHIMMALESl B X| H|ZTHE EAIE
doll= FXXOH BEMAESIHL HRE HEE MIsHH 2 = J22=Z EH|Xo wE HES YRR AMESHK
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http://pension.fss.or.kr)/

7| 2HHUZ 2 HEMPE2 20| EHIO| NS A F A ENX A= of - 2HE ]
H3F. HEFEAZ[Fe MF Y 2EAE SO 25 ALE

1. EFE

O FAtAES| MEMES FAIZALe 2 FZAtol et HEO 2|e 7P AHZIE & FAAE| 25t

A 7| Eof w2l AMERen, & MEHE et S| AHZAE QI 2 ZhAte|Hd 2 cha1t &4t

7| 2t S| A ZHAFE 2l ZAtelA

37| (2018.04.18 ~ 2019.04.17) S| A ZAH F| siEels

27| (2017.04.18 ~ 2018.04.17) S| A ZALHE H| siEels

17| (2016.04.18 ~ 2017.04.17) 3| H ZEAFE A sicrels
1) Qe BA (Ehel: &)

CHXtCH =3
-t - H 37| H 27| H17|
= B (2019.04.17) (2018.04.17) (2017.04.17)

2SR 10,830,537,669 16,202,735,132 27,106,874,577
e 10,287,047,560 15,462,898,663 20,594,825,580
o abE -100,234,607 85,150,410 201,192,391
S SMH/A SR 0 0 0
2 9 oxZ 636,522,222 574,326,489 6,310,856,606
7|E} 2&XHat 7,202,494 80,359,570 0

7| ERRAH 6,405,301 20,961,091 140,781,107

AEEA 10,836,942,970 16,223,696,223 27,247,655,684

285 195 0 0

7| EFER 106,867,068 43,487,314 582,646,653

S EA 106,867,263 43,487,314 582,646,653

o 10,552,165,213 15,506,771,982 26,235,205,614

FoUxHF -21,743,658 -448,438,986 903,714,523

oldyoiz 199,654,152 1,121,875,913 -473,911,106

S 10,730,075,707 16,180,208,909 26,665,009,031

£ A AN
37| H|27]| H17]

& = (2018.04.18 ~ (2017.04.18 ~ (2016.04.18 ~

2019.04.17) 2018.04.17) 2017.04.17)
2859 141,637,937 1,318,937,542 -351,635,648
O| Rp5=2] 7,324,910 7,089,693 19,512,168
B =F =2 308,273,676 571,270,244 574,591,724
ool /= 7 h=el () -173,960,649 740,577,605 -945,739,540
7| Et=2 7,872,651 80,688,546 138,204
2848 -1,732,800 1,483,200 9,758,400
HHBIAL H 0 0 0
o= -1,732,800 1,483,200 9,758,400
7|EtH]|E -50,718,551 93,575,800 112,655,262
&7|wo0l 97,059,237 1,304,567,088 -473,911,106

ofof sl Mg 0.00 0.00 0.00

1) QANMIRHE AEE ofjofs|d o2t FAojojo] HIHE =5 LERNE X E2AM Y 287|250 o=t FAUe
Ze 7|se WaHoR ERE FAJMOE LiFo] AEECh 13AHESote] YA FASEXFZIF 100201
FAEFH L5 10092l A ofofE MBS 100%(¢7| &)= shdch.

Z2) 7| thy| ohofEMEE (0)% ASEHUCn, ol HIMEH EojeFol| o3t FAlo| nfTIb BILEAT olo| FAAE
MYTH0| ZAEST| 2ot w2tM, ALHel Hiwst sofrp wE A o] FXNAEN| FPEDLA S
FXMEl0| MR 22 3 ASHCH
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7|2 7E[ M2 2 HEMPE & O] SHHO| § 5 A S RHAI EH A H B 3l

e

=

(EHel: )

2t = % 37|(2019.04.17) H27](2018.04.17) H17](2017.04.17)
— = o = =3 of
=2 = = =] o
A A
2 & A &
HayoxZ 636,522,222 574,326,489 6,286,767,957
1. AZ Y SFHR 620,245,162 514,235,009 6,207,860,357
2.0 xZ 0 0 0
3.572 16,277,060 60,091,480 78,907,600
EAA 0 0 0
1.88 0 0 0
2. o =A R Aol 0 0 0
3.0fdof S 0 0 0
4.th&2 0 0 0
st 10,287,047,560 15,462,898,663 20,618,899,838
1. X253 426,000,862 —65,041,694 150,623,474
2. MEEH 0 0 0
3.¢U5H 9,861,046,698 15,527,940,357 20,468,276,364
4.7|EIRIIEH 0 0 0
Y& E -100,234,607 85,150,410 201,192,391
1. oM ALE -100,234,607 85,150,410 201,192,391
HEAa A g A4 0 0 0
1.8 0 0 0
2. EX| 0 0 0
3. 502 0 0 0
4. =282 0 0 0
7| Et@ XM 0 0 0
1. A 0 0 0
2. MMA 0 0 0
7| Ef X} & 13,607,795 101,320,661 140,727,731
1. ERItEAEIF 504,000 8,777,000 122,122,233
2. o3 0 0 0
3.0[%=0| X} 332,339 202,684 1,955,124
4. o|uiE 5,555,712 12,033,060 16,703,750
5.7|Etol el 3 0 0 0
6. 7| EFXFAH 7,215,744 80,307,917 -53,376
7T EEAF 0 0 0
XA Z A 10,836,942 970 16,223,696,223 27,247,587 917
= A
28 FH 195 -1,112 —67,767
1. oY AE 0 0 0
2. B AR A T 0 0 0
3.7|Et2 88 195 -1,112 -67,767
ol Bt 2 A 106,867,068 43,486,202 582,646,653
1.0 RISHoIXS2 0 0 0
2. Mio|x g2 0 0 0
3. s xlolx22 106,413,084 42,954,761 578,400,388
4. =5RO|XZ2 453,984 531,441 4,246,265
5.0/x|Zol2ul 0 0 0
6.7|Etolx| 22 0 0 0
2 A = A 106,867,263 43,485,090 582,578,886
=t =2
1.9 2 10,552,165,213 15,506,771,982 26,235,205,614
2 UYEAT|TH T F —21,743,658 —448,438,986 903,714,523
3.0/gYoiZ 199,654,152 1,121,878,137 -473,911,106
(ks =t &) 102,594,525 = ooz 199,654,152 1,121,878,137 -473,911,106
7| -182,688,951 =t SolxyZ
HEI|: 0 =
(71&7+2f &7]: 10,552,165,21300 ¢
M7|: 15,506,771,98200 €
MA7|: 26,235,205,61400 )
o= s A 10,730,075,707 16,180,211,133 26,665,009,031
2 XnE2EA 10,836,942,970 16,223,696,223 27,247,587,917
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7| S E =2 HEMPZ 2 0| =5 O| X S 2 F AR

chel: )

3 = 371 (2018.04.18 ~2019.04.17) X 27((2017.04.18 ~2018.04.17) H171(2016.04.18 ~ 2017.04.17)
= 0 = H = H
F 8 = o B B B
1, EXp9 316,268,743 578,688,913 594,242,096
1.0] &f 5= 2| 7,324 910 7,089,693 19,512,168
2. uj a2 308,273,676 571,270,244 574,591,724
3. s525Y 0 0 0
4. 7| EFE XIS 670,157 328,976 138,204
2 oo ate| at It 1,854,071,724 3,497,391,315 7,990,867,961
1. X 2= Aofof /g 7 xpel 194,861,250 68,253,014 339,911,998
X 0 0 0
196,137,588 1,276,789,647 1,006,439,535
Zxf Hofol /= 7txte) 0 0 0
5. Ty ALZofjof /= 7 PRt 500,015,000 1,740,357,660 4,533,776,578
6. 2l &t 2 /g Itxte 955,855,392 331,631,424 2,110,739,850
7. 7| Ebxt) 7,202,494 80,359,570 0
3. jof Rt &3 HIlRtE 2,020,829,879 2,676,454,140 8,936,607,501
1. K| 2 E5Holof /g Ibxbe 0 0 0
Yo of /2 7 pRp 0 0 0
oo} /5 7 pRE2 381,615,825 405,144,283 2,169,825,891
4. AF Y E A Hoof /I tRbE 0 0 0
5. DAY ALZ Ol 0 /T bk 1,409,981,607 547,505,000 5,089,506,000
6. 2l &t 2l /" I xtE 229,232,447 1,723,804,857 1,677,275,610
7.7|BbRHE 0 0 0
2 8 d 8 52,451,351 95,059,000 122,413,662
1.28%%8 0 0 0
2 Eoff 2 0 0 0
3. FEESE 0 0 0
4ARSESSE 0 0 0
5. X 25 6,063,646 8,959,330 38,248,776
6.7|Eta| 2 46,387,705 86,099,670 84,164,886
o7 20[9 (EE T7|aad) 97,059,237 1,304,567,088 -473.911,106
HYTO0IY(EE HETLEHY) 0946046945| —7.140919475
2. Y MY I shfisg (EHel: of =}, of2l)
7t FISHEM I ERHEH O =H[0| M ZAFAAEH A A E - ZHY & ]
3| AHZ|ZE &
2|12E I 7|12+ &
AR () gl |
7l B4 B e e
(EXt =Y (EXt = (Ext H (ZEXt =Y
A& X 27) x| 2) Wi=
2018.04.18 ~ 2019.04.17 155 157 59 59 108 109 106
2017.04.18 ~ 2018.04.17 262 263 92 95 199 206 157
2016.04.18 ~ 2017.04.17 0 0 505 517 243 245 263
LE, F|SHEM I EHER EH0|ZHAFAME[HAEF-MUZFYE] T2 4F-2Z2I(A1)
S|AHZ|ZF =
J|ztx mm e . 7|zt =@
A (re) 2toj
712t e k% e e
(&%t = 2 =N (&= H (&Rt =4
X2 X&) X&) x| &
2018.04.18 ~ 2019.04.17 155 157 59 59 108 109 106
2017.04.18 ~ 2018.04.17 262 263 92 95 199 206 157
2016.04.18 ~ 2017.04.17 0 0 505 517 243 245 263
Ch 7| SHE{UIEHEL EHO| N ZSHAFAME [MAERF-MUAHE] T2 HF =222 (A-e)
- S| A7 =
7|12t T . . P bd o= g gl
AR (L) 2tof
712t B E a5 e
(&Rt =9 Ex =9 E3 =9 (BX} =4
x| g4 x| &) x84 x| &
2018.04.18 ~ 2019.04.17 2 1 1 1 1
2017.04.18 ~ 2018.04.17 2 2 2 2 3 2
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7| S E =2 HEMPZ 2 0| EH[O| X S 2 E A Ef (A 2o - 2HE ]

| 2016.04.18 ~ 2017.04.17 | 0| 0| 5 | 5 | 3 | 3| 2 | 2 |
2t JIZHEHY S ZH2HO| 0| N S FAME [ HER-MZHYE ] s=0[FF-2Z212l(C1)
JFIE Al = Jlzbe ®@
HE(ed) Ehoj
71z o E S a5
(&%t = (&Rt =N (G =N (EN =4
x| x| =) x| =25) A
2018.04.18 ~ 2019.04.17 4 4 6 6 6 6 4
2017.04.18 ~ 2018.04.17 25 25 3 3 25 26 4
2016.04.18 ~ 2017.04.17 0 0 29 30 4 4 25 25

of, 7| SHEYS2H2 20| EHO| M SAFAME[MAER-MHY] s=s=0/ZF-2212/(C-e)

72t =
Jlzkx B _sAeE Jlzbe ®@
43 () Ehoj
712k ot At 2t 2t
Xt = (Ext =% Zxt =% Ext =
x| g4 ) x| g4 x| g4
2018.04.18 ~ 2019.04.17 3 1 1 1 1 2
2017.04.18 ~ 2018.04.17 4 3 4 4 3
2016.04.18 ~ 2017.04.17 0 9 5 5 4 4
HE. 7| SHEHY S 2RU 2RO EHO|N SAFAME [ AZ - Y] sr0/d7-2222-7 S(C-
W)
T2tz wm e s Jlzket @3
45 (4d) gl
712k 4 % T4 a5
(&x =Y (B} = (ER = (ZA =9
x| 24 ) x| &%) x g4
2018.04.18 ~ 2019.04 .17 74 76 34 35 42 42 67 68
2017.04.18 ~ 2018.04.17 136 137 58 61 120 124 74 76
2016.04.18 ~ 2017.04.17 0 0 264 272 128 128 136 137
Al FISFEM 22U 2 HO|SHIO| M SASAME [ AER-MZHY] s2o/IF-2=2el-74elA
(C-P)
Jlztz ®a sAZi = J|zbe @
H4H(2d) Zhof
712t > zf% ETRS ETRS
(EX = (&t = G2 = (&%t =
x| g4 ) x| £4) x| g4
2018.04.18 ~ 2019.04.17 3 3 1 1 4
2017.04.18 ~ 2018.04.17 4 1 2 3 3
2016.04.18 ~ 2017.04.17 0 6 6 2 4

of. J|2AEU 2L SHOIN ST MBS H-NZIEY] +420/YF-2T 2055l
(C-P2(=1X2i @)

SlzbE mT 3| A 7|Z¢ R
oF & A () oy ==t
71 B s e 8
(&%} =94 B =of E3 =of E3 =4
x| Ep x| £ x| 24 x| 24
2018.04.18 ~ 2019.04.17 6 6 1 1 1 1 5
2017.04.18 ~ 2018.04.17 7 7 2 3 4 4 6
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JlzkE Ba sAie s Jlzte &
(L) El
712t % % ETEN FIPN
(&Rt =AY (EXF = & = (ZA =
X X &2=) X X&)
2018.04.18 ~ 2019.04.17 024 0.25 0.03 0.03 0.09 0.09 | 0.8 0.18
2017.04.18 ~ 2018.04.17 073 0.73 0.32 0.33 0.80 0.82 | 0.24 0.25
2016.04.18 ~ 2017.04.17 0.00 | 0.00 2.35 2.42 1.63 1.63 | 0.73 0.73

(S-P)

J|2t2 &3 2l Eae 7|zket 3
A (u) ol
7I2k 4 e B ETES
(Ext =Y (ZA =% (Ext =% (Ext =%
ERS x| g4) ERS RS
2018.04.18 ~ 2019.04.17 0.17 0.17 0.04 0.04 0.03 0.04 0.17 0.17
2017.04.18 ~ 2018.04.17 0.75 0.75 0.21 0.21 0.79 0.80 0.17 0.17
2016.04.18 ~ 2017.04.17 0.00 0.00 2.38 2.43 1.63 1.65 0.75 0.75

7t I SAUEHYWI 2ZHZEO EHO|NSAFAMEMAES-MZINE] s=20|HF-22fel-7ielAZ
(C-Pe)

Jlztx &3 szl & e{ETETE ]
23(4d) 2hoj
71z B s 4 4
(&xt =Y (EX} = (ZX = (ZA =9
Al x| E4) Rlgs Rl
2018.04.18 ~ 2019.04.17 0.16 | 0.16 0.07 0.06 0.00 0.00 | 0.22 0.22
2017.04.18 ~ 2018.04.17 0.00 | 0.00 0.20 0.20 0.04 0.04 | 0.16 0.16

El, 7| SE 2 2HZHOEHO|NZSHAERME[AAEE-MZITYYE] 20| HTP-22Q-E 2 HdZ
(C-P2e(E[2| 91 7))

Jlztz ®a Al s sl ®
2y (2d) ol
A B B4 TP 1P
(EX = (&t = G2 = (&%t =
X2 X &2) X2 X2
2018.04.18 ~ 2019.04.17 0.08 | 0.08 0.25 0.24 0.09 0.08 0.25 0.24
2017.04.18 ~ 2018.04.17 0.00 |  0.00 0.09 0.08 0.00 0.00 0.08 0.08

F1) ol Zufoll olet X FALZS EESIRGHCH 7|2+ T FH2 AN = J|Foz2 AHMEASHC

3. FEEAP|Te SBUHMH 7|F)
cheol SRELS o FAMIES UAMDE Letd # ol 28NS BT
SRAE Zols FAKIY SAHEN| 22 SETA ANE HOE dHE 4

o

22 opduct,

= =

gatolEe, 9T S8 |7H $O8 HWSHS LiERt 2oy
S
[

|2 Sote
LoodEE 28 2 ATY

TUEE A ofE F U222 HZE &elsto{of gt o] FXMENe| FXALEIIL MEHE oM E
HE2 F8FAHE MASAIAO[EO AHAIE CHRIH=E, £AA LM S F=SHAZ| B

(o]

1) AYITAEMTVIE) (SH2l: %)
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7 SHEHUE S ZHEMPE EO{EHIO| XM T HEXAEHXH H =2 - R 7HE o]
28(%)
35 -~ é-é-B '''''''''''''''''''''''''''''''''''''''''''''''''''''''''
30 moome 551
25 R 209 """"""""""""""""""""""""""
20 I
15 1
10 b0
05 [ |
00 | | | |
F14 FZ 24 F 34 F 54 H2YU 0|z
=z 1H z = 24 =2 34 z = 54 ALY ol
7|2} =P el 2018.07.02~ | 2017.07.02~ | 2016.07.02~ | 2014.07.02~ | 2016.04.18~
2019.07.01 2019.07.01 2019.07.01 2019.07.01 2019.07.01
22(2) 2.56 2.98 2.09 2.51
H|mX| 4= 2016.04.18
FOIEHEA 4.65 5.66 5.46 - 5.53
F42M3
! 1.28 1.70 0.81 1.23
-2=Z2}2l(A1) 2016.04.18
H| X[ %=
S RE
1.53 1.95 1.07 1.49
-=222l(A-e) 2016.04.20
H| mX| %
AAEEI":'?-—_?_
T T o
T 1.08 1.50 0.61 1.03
=2}2l(C1) 2016.04.18
H| | %
AP O|E -2
T T o —
1.43 1.85 0.97 1.39
2tel(C-e) 2016.04.20
H| mX| 4
F=FzR0[HF-2
zeiel-¥ S 1.78 2.20 1.32 215
(C-W) 2016.05.25
H| X[ %=
F=FzR0[HF-2
zzlel-sieldZ 1.33 1.75 0.87 1.29
(C-P) 2016.04.20
B x|
F=FzR0[HF-2
zelel-E & ZF 1.38 1.80 0.67
(C_P2(E|J£!ol_;|§)) 2016.08.09
SmEES
rHh2E5F-22}
T T T T T
T 1.59 2.00 1.12 1.62
el (S) 2016.05.10
H| X[ =
TTEEFF-22}
elAEH-THelHdZ 1.62 2.04 1.16 1.63
H| mX| %=
TR0 F-2
giel-7ield = 1.56 0.07
(C-Pe) 2017.11.24
SIS
20| F-2 | 2018.01.12 1.58 -1.25
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72 HU S EHEMPE EO{EHIO| NS HEXHME A= - M 7HH A]
Zlod3))
H| mX| 4
RS o 1.59 2.42 -0.63
2iel&m (S) 2016.05.10
H| X[ £=
SrEEH-2
alol A -7l ol 1.62 2.47 -0.59
o1 (S-P) 2016.05.09
B x| 4
S TEES
22fel-7elod 1.56 -1.43
= (C-Po) 2017.11.24
B x| 4
S TEES
22tel-g/= o
s 2018.01.12 1.58
(C-P2e(EIx A s
=)
H|w X| %=
e N B =N
F2) oY o8 sitsls 2t 147t Che SXL0EZ £XP|2F ok 0] S£AIAE 080 MEMS LIEN|E $x/2
ct,
F3) ZRY EAMAIES AR MEHAAE JMIZs RE I8 £ASAS E§El] 285l SAMIE(MA)E J|Eo=
MBI SUCH 0 A EXAENHER ) $oBolls 2284 S £XAE| BilEls 24 So| A 2tsuch
F4) 2 252 TN 7|00y, FMTY|FUR MEE £AUSR AN SXAEC $oU8S I ciE $ oDz #HE
stel st oF ghch.
x5) 28(2), Class A1, A-e, C1,C-e,C-W,C-P,S,5-P: ZZ 4t £ 82 672 0|2toz FAISHA| L&t
Class C-P2(E|Z|912): 22 3Uxt $2/52 10.757HY Sote| $ol 5oL}
Class C—Pe: z[& 2WX}t £ ER 7.2370¥ Sote| A EQ/ LY.
Class C-P2e(E|Zl0id): |2 oWzt 252 67 olgtez FA|eH| k&L ct
3) FARAE e XfATM SHE
L EY
_u92573 027 IIHﬂ
ojg
B
BTHEAE
LY
S=RtA
PEEEIYE
94,93 = 7|5t
[20190417 =7 7 EHg - 28l % ]
=3 IHEME SEA -
— - nZER 2 e 3 2IHE | Gy guze
2| Fa | yA oig S| B4 | T HSXM 7B RS
= 0.0 0.0 0.0 1029 0.0 -1.0 0.0 0.0 0.0 6.2 0.3 1084
= (0.00) (0.00) (0.00)] (94.93) (0.00) -(0.92) (0.00) (0.00) (0.00) (5.73) (0.27) (10000
KRW 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 5.0 0.2 5.2
00| o] o] oo ©im| oo om| ©oo) o] (©542) @48| (100.00)
usD 0.0 0.0 0.0 1029 0.0 -1.0 0.0 0.0 0.0 1.2 0.1 1031
[0.00) (0.00) 000 [©9973) (0.00) -(0.97) (0.00) (0.00) (0.00) 1.17) (0.05) (10000
F1) () Y NFEX|T XAHEY fd| H|FS LIERY L O},
F2) oS UYZTMOZBZA(CD) ¥ ofSS LgHch
F3) oM AlEe mMAESl ajof w2 QEEAZe| EAUS Latoi, FHHTMALE HIIHS Zuf/o| TiAAlEH
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