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© AT ARIHE A, ATA, WEAL )% 4EE Eate] SelatAlY]

FALE @ FAE hEo] MASE FANE BAGA A Fo) A ol Hupshs

A7l A e] TR thire] Y,

(1) FA B i A

FAAE Ao A= A5l dEld HEe Ma BEs A 5 S 9Fo= sa dH5Yrh
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T2 E] ofAlo} sto]ld= FU AFEAAE (AHA-ATHH)

fol8ka17] uhg

h  FUETA o wju]-g 7t E4o] AjEelxt, FANE, vdATA HIF SeollA
Al oldH 2 AH$-

W TS o viwl-E o Ao, FApslge] #9d S A &
3 A=A (FX Forward)= <1ste] 2Ash ojelnt} & 7 -(FAAIEe] 393
A HHoz gt 3 H=A(FX Forward)®2 13ke] HA S o]o] Hit
o TAthA; o] ol EHE Y] W)

o

3) T A 3 BAE

AFAE JHQle] W= FExpalere] spAjolle] el 15.4% (A5A 14%, AASA 1.4%)9] A&
2 AT gy ol 252 e At FFAS FAACIALSEH P 5)o] THFHIA
Z1EEd olslQl AgeE FEIA dAAFE FAFIE TAHY, AL FE5AE FACeI AL
53 g a5)e] FFHA7IETHE 2Hste e S}HAVIEEAE 298 59 S tE
THESE AT AESAA BT A5S XT3 AMYHAS, 2245, 78a5)0 it 74
ASAER SEA HYh

e Fapalere] s o]l 15.4%(H A 14%, AMASAl 14%)e] Mg 93145
= Foll= AP o]yt A5 Wl A AJHd FAAE O ZEE whA
253 Yol TE A5 AAE BT 250 sl WM& qashe] salske, ool W
AGAde JgdRaol oz FA WA Ut

A
=1
=
h
=]

A3E AREAI T AT L 2847 So B
& Aba

1. AFAHE

of EANEE] ARALE Al Bd W G ALAANE F AFFAI T W 3

A1zl wel 2Zg=glen, & AFAFEe] thsto] 9F IAYJCZRTY RIS WHUL
tirt, #1071, A97] B A87] FAIE AbF 2 v WHEol osto] 3 AIFAL A 8ol WHAIHE
ool algetn® Aol obdU I AIALE e dixtd 2R B EANA = 3] o]

selshd 4 Adsunh W] AFAlxe] 45, 3

A] (www.kofia.or.kr)ell &AlE ZALH 1S Eaho]
AZAFE WA otysty g ow gt

7L SGAFAHR

(291 <)

Al 10 7 A9 7] Al 8 7]

LA R 20210124 20200124 20190124
I 10,459,311,630 18,427,097,489 27,765,005,669
=H 10,355,019,589 18,242,706,145 27,491,607,770
A 2 o x5 104,292,041 184,391,344 273,397,899
. 7] E}ARAH 273,937,762 391,782,040 380,374,266
sl 10,733,249,392 18,818,879,529 28,145,379,935
. 7] el 277,215,371 394,932,642 360,309,604
TS 277,215,371 394,932,642 360,309,604
I Y 9,401,980,667 16,831,499,557 27,765,468,402
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T d g ofAlo} sleld= ZW AERAE (AW-A7H D)

A 10 7] A9 7] A 8 7]
LA R 20210124 20200124 20190124
. =4+ 35,882,986 -637,198,030 404,496,621
1. o]l o+ 1,018,170,368 2,229,645,360 -384,894,692
A2 10,456,034,021 18,423,946,887 27,785,070,331
. +&T9 -464,205,867 2,425,133,923 -4,745,570,862
o] &}4=¢] 514,219 3,141,727 8,980,339
v 9] 53,513,000 106,065,579
o ul /53 72} 2] () -518,233,086 2,315,926,617 -4,754,551,201
1. &-&8]-§ 103,453,357 215,090,492 785,382,661
T3 AL 103,172,057 214,501,552 783,499,631
7| EpH] & 281,300 588,940 1,883,030
. 371 so]9 -567,659,224 2,210,043,431 -5,530,953,523
* ufj o 3] 3 & 0 0 0
e el 0 0 0
x i) Frae EAFYEE] olYER doAH o R ZASAEFU T
U X EE
(&1 )
o &p o 2 32 Al 10 7] Al 9 7] Al 8 7]
20210124 20200124 20190124
I =824k 10,459,311,630 18,427,097 489 27,765,005,669
1) d= 2 A= 104,292,041 184,391,344 273,397,899
Aw 2 dAaxdxAt 104,292,041 184,391,344 273,397,899
() fr7tsd 10,355,019,589 18,242,706,145 27,491,607,770
TolsH 10,355,019,589 18,242,706,145 27,491,607,770
1. 7] EpAAE 273,937,762 391,782,040 380,374,266
R o A ] 273,921,940 391,668,497 380,115,700
1| o] 2} 15,822 113,543 258,566
AREEA (1+10) 10,733,249,392 18,818,879,529 28,145,379,935
1. 7] E} -] 277,215,371 394,932,642 360,309,604
B A 1) A 256,420,554 360,061,293 296,698,983
TTrEIA e 20,780,047 34,843,989 63,563,711
ZIEtm A 5= 14,770 27,360 46,910
FAZA (1+1) 277,215,371 394,932,642 360,309,604
(IR 9,401,980,667 16,831,499,557 27,765,468,402
a3 9,401,980,667 16,831,499,557 27,765,468,402
. o]°] o]+ 1,018,170,368 2,229,645,360 -384,894,692
ojgojoldoA 1,585,829,592 19,601,929 5,146,058,831
EdIE -567,659,224 2,210,043,431 -5,530,953,523
. BHxH+ 135,047,120 938,949,260 184,507,829
V. siAZ=A = -99,164,134 -1,576,147,290 219,988,792
AFRZA (L+ 1+ 11+ 1V) 10,456,034,021 18,423,946,887 27,785,070,331
T (Fu)F = A
FrEEAFH-0 el (A) 5,657,539,039 8,451,228 577 13,029,387,666
TR A -9 Z 221 E(C) 2,367,487,599 4,343,839 124 10,847,270,373
s A 22421 (C-e) 934,522,847 1,025,017,401 1,342,549,488
Frav Aozl Adw
& (CP) 306,730,109 288,011,884 306,216,073
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e obAo} solds FH

AFARE (A D)

o)A}y = 3% Al 10 7] A 9 7] A 8 7]
20210124 20200124 20190124
TR A -9 ZEhel- E (C-w) 2,630,796,200 1,366,946
TrEdFH-220 H(A€) 676,030,740 932,617,724 1,317,444,074
FradFH->ed798(S) 513,723,687 752,435,977 940,835,711
[EREHa=E 3]
FFaEAFH-2Z A FH(A) 5,071,100,128 7,717,897,251 12,983,995,612
TR A -2 2 F(C) 2,151,908,248 4,008,576,085 10,885,373,275
e b B e A1 (%0 844,368,637 941,682,951 1,343,233,088
Frav - el AdT
& (CP) 282,510,723 270,674,399 314,495,299
TR A -0 Z el E (C-w) 2,368,786,323 1,351,706
TFradF -2 F(Ae) 598,779,325 844,358,530 1,305,732,622
TraEF-2HA7H Y (S) 453,313,606 679,524,018 931,286,800
[FRE)HE=E 71F#7H4]
TR F-Q Tl (A) 1,115.64 1,095.02 1,003.50
TR A -9 2221 E(C) 1,100.18 1,083.64 996.50
Tran A T-2220 % (C-e) 1,106.77 1,088.50 999.49
Frau - gl-EAdT
& (CP) 1,085.73 1,064.05 973.67
FEEU A -9 STkl A AR}
=3 (N) 1,000.00 1,000.00 1,000.00
SR A -9 ekl (C-w) 1,000.00 1,110.61 1,011.27
TraAF-222 3 (Ae) 1,129.01 1,104.53 1,008.97
FrESF-220 7 () 1,133.26 1,107.30 1,010.25
¥ THIASY A9, A zEE dAV|Eo2 AgFEN o, 5 2 Va5 U
HHEEE 2 FHAFH o
o EYAILEA
(&1 )
& AEA A 10 7] Al 9 7] Al 8 7]
20200125-20210124 | 20190125-20200124 | 20180125-20190124
I =859 -464,205,867 2,425,133,923 -4,745,570,862
(1) FA< 54,027,219 109,207,306 8,980,339
o] z}4=2] 514,219 3,141,727 8,980,339
vl <=9] 53,513,000 106,065,579
(2) vl 2 H 7o) 420,411,040 2,421,992,196
) S vl w 2}<] 420,411,040 2,421,992,196
(3) Wi xb= 3} HFrpapE 938,644,126 106,065,579 4,754,551,201
) ZdA vl X} &= 885,131,126 4,754,551,201
7137k 24 53,513,000 106,065,579
. 81§ 103,453,357 215,090,492 785,382,661
TETTE 12,131,414 25,464,490 76,651,874
i 83,155,240 172,485,164 657,024,057
TETTE 4,852,558 10,185,786 30,660,742
AHFTFEE TR 3,032,845 6,366,112 19,162,958
7] EbH] & 281,300 588,940 1,883,030
. =715l (1-1) -567,659,224 2,210,043,431 -5,530,953,523
* T3 9,401,980,667 16,831,499,557 27,765,468,402
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s E opAlo} sfolalx

8 ARANE (A1)

=0 A A A A 10 7] A 9 7] Al 8 7]
20200125-20210124 | 20190125-20200124 | 20180125-20190124
* rlwolo)(FY e
1000 &%) -60.38 131.30 -199.20
% FRIAR= A, Fr)eo]de deAA gk (el dAF A @)FES A1) dutt
2. dx¥E 44 4 v #3}
(F4]:3)
O HdFE olro} so|dE F@ AFAANE (AA-AED)
713k 717k % Fka AN = 71 Zp A
A (2Y) 3l
2 =9 2 =9 2 = 2} =
(EAA RS (EAA S EAA RS (EAA RS
20180125 | 107,394,517|107,394,517| 5,967,717| 6,208,349 85,898,001 86,586,186| 27,464,233| 27,016,679
20190124
20190125 | 27,464,233| 27,464,233| 15,095,898|16,211,661| 26,008,904 28,022,136 16,551,227| 15,653,758
20200124
20200125 | 16,551,227| 16,551,227| 2,796,481| 2,996,495 10,148,570| 10,405,975 9,199,138 9,141,747
20210124
O FFEEAF-2ZeAFHA)
713k 7172 o AN = 717 A
A (3l) 2luj]
3} =9 3} =9 3} =49 3} =9
(EAA 2 (EAA 2 5) EAA 2 5) EAA 2
20180125 | 32,758,191| 32,758,191| 2,056,250| 2,131,606 21,830,446 22,239,185 12,983,996| 12,650,613
20190124
20190125 | 12,983,996| 12,983,996]  9,303,828| 9,849,178 14,569,926 15,498,085  7,717,897| 7,335,088
20200124
20200125 7,717,897| 7,717,897 868,361] 929,306| 3,515,158| 3,689,549| 5,071,100| 4,957,654
20210124
O FFERuAF-LZHAF(0)
713k 71k %x A A7 = 717k o
A () 2}uj]
3 =9 3 =9 25 =9 3} =9
(EAA ) (EAA B (& A B EAA RS
20180125| 61,467,230 61,467,230]  2,127,726| 2,193,565 52,709,583| 51,749,299 10,885,373| 11,911,496
20190124
20190125| 10,885,373| 10,885,373 1,838,510 1,934,143| 8,715,307| 9,163,257| 4,008,576| 3,656,259
20200124
20200125| 4,008,576 4,008,576 883,204| 908,440 2,739,871 2,820,115] 2,151,908 2,096,901
20210124
O FFBYT-220Y (Ce)
713k 717k%x 2 A7z F 717k A
A (12 )) | 3huj
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e obAlo} solds FA AFAAE (A-A)

)
i)
ofl
N>

s =94 s e = = e =94
(EAA &) (EAA ) (EAA ) (EAA )
20180125 3,984,463 3,984,463 404,846| 417,189| 3,046,076 3,097,054 1,343,233 1,304,597
20190124
20190125 1,343,233 1,343,233| 1,110,236| 1,174,051] 1,511,786 1,602,007 941,683 915277
20200124
20200125 941,683| 941,683 561,166| 575,958 658,480| 689,851 844,369] 827,790
20210124
O FFEUATF-2 X8 -E A F3(CP)
713k 71z #a A7 F 717k A
A (2H3Y) 3l
24 =4 = = ol Zha= = oll 2= = o
(EAA &) (EAA ) (EAA ) (EAA )
20180125 277,412 277,412 318,180| 318,129 281,870 274,709 314,495 321,618
20190124
20190125 314,495 314,495 47,991 49,632 91,812 94,697 270,674 269,431
20200124
20200125 270,674] 270,674 114,188] 117,885 102,352] 103,471 282511 285,088
20210124
O FFENATF-ZHA-AHP(C-w)
713k 7% A A7z F 717 Za
A (2 3Y) 3o
2+ = ol 2 = 2 =l HeE =l
(EAA &) (EAA ) (EAA ) (EAA
20180125 2,006,843 2,006,843 302,558| 315,849] 2,316,410 2,416,286 1,352 -84,806
20190124
20190125 1,352 1,352| 2,611,385 2,810,782 243950] 263,189 2,368,786 2,548,945
20200124
20200125 2,368,786 2,368,786 106,674| 116,861 2,481,436 2,263,863 0| 228,404
20210124
O FFEAF-2HAFH (Ae)
713k 717k x A A7z F 717b e Za
A (2 3Y) 3o
= e s e A= =g A= =
(EAA &) (EAA =) (EAA &) (EAA &)
20180125 4,174.837| 4,174,837 314,101] 326,159] 3,187,148 3,272,848| 1,305,733 1,232,296
20190124
20190125 1,305,733 1,305,733 379,485 405,668 840,859| 902,172 844,359| 809,228
20200124
20200125 844359 844,359 126,006] 136,741 371585 376,965 598,779] 604,135
20210124
O FFEFH-2HAFHY(S)
7|3k 7102 2 A7z F 717 A
4 A (2H3) 3o
s =94 s e = = e =l
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s @ele] ofro} sto] e AFAAE (Al

2

-

A7 3)

(BAAZ5) (BAA ) (BAAZ) (BAAZ)
20180125 3,543,388 3,543,388 127,961| 132,628  2,746,989| 2,849,152 931,287 834,150
20190124
20190125 931,287 931,287 94,583 101,514 346,346] 372,727 679,524 660,074
20200124
20200125 679,524| 679,524 166,816| 175,627 393,027 417,260 453314| 437,892
20210124
) 71ZbE ol el el o gk A FA} /a2 ofet 5 Th
(29 ¢)
O FFEUATF-2ZER1-EH AT (CP)
713k H]| 31

ol
-

20180125 - 20190124 ofolfulell o] g AFA} =/ 773,367 /786,413

O #FENATF-2.xeel- 4 (Cw)

713k H| 31
20180125 - 20190124 ol o] iLufo] o]at AF} /o 8,360,874 / 8,788,448
20200125 - 20210124 ol o] iufol o]a AT} /N 5,975,224 /6,619,651

O #FEAA-2HIY (Ae)

717¢ H] 3L

o)
o]

20180125 - 20190124 ol Eujjol o3l AT} /5N 3,943,006 / 4,147,607

O FrEFA-LeAFHY(S)

713k H| 3z

20180125 - 20190124 ol Eujjol o3t AFR} /5N 6,926,526 / 7,286,081

3. RFFAITY 2844
FAE A Fols FAAbY Fabdde] =es =Elazt AdE Zlow dA¥st FES 1|t
st e FES, AR FYES VI FoE HeAdS vEd g g FAEH
& o] FAAIES A Qs vERE B v 8495 RSk 3 obdyth
7v. A% FAERA 71E)
(91: %)
21 2 F23d 3 =51 A7d el o]
Ax 2020.02.01 ~ |2019.02.01 ~ |2018.02.01 ~ |2016.02.01 ~ [2011.01.25 ~
2021.01.31 2021.01.31 | 2021.01.31 | 2021.01.31 | 2021.01.31
< v delE  ofAo}
slolade = RExpalE 2.36 4.74 1.98 5.24 4.63
AA-ATH )
FFaEAF-0 ZAF(A) 2.40 4.77 2.07 5.33 4.76
FFEHAF-2 XA F(C 2.05 4.41 1.71 4.97 4.40
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S eleE oo} solUE FA AFAE (A AT D)

1 2l 3 54 AAY o] %
Ax 2020.02.01 ~ |2019.02.01 ~ |2018.02.01 ~ [2016.02.01 ~ |2011.01.25 ~
2021.01.31 2021.01.31 2021.01.31 2021.01.31 2021.01.31
)
T Er 221213 (C-e) 2.20 4.56 1.86 5.12 4.82
TR T-22841-5
T Rl
29125 (CP) 2.56 4.93 2.22 2.41
O~ 2= L
TR - Z A
$ 0.00 0.00 0.00 0.00 0.27
AAAE G (N)
- e R R =
LG AL -12.99 -3.11 -2.92 1.78
3 (C-w)
TTrEdFH-22A P (Ae) 2.74 5.11 2.40 5.67 4.66
FraRTH -2 A 79 F(S) 2.87 5.24 2.53 5.81 461
I 7.26 8.15 4.74 7.60 6.71
TE WA 15.91 11.39 9.70 7.72 8.02
| LSUSJE] OA|OF BH0IRE SR XPF AL (A 2. X 2HE ¢y NP EMH.2 021018 A)
B 20| AN TRy nyrE0|EL-=20IYC-e
"4 ENHR- 2205 Y o1 ZW(CP) N SEE0 Y- T Ol R A S EN)
Fre0jEF-2 2. U H(Cw) T EUH-22121¥(Ae)
=2 F .t 33 E{B(S) SEX|
10.00
500 : n
0oy ER=EN ;A-:- o0 Rl *A.l. ;_“_4
-5.00
-1000
1500
Mo Hoay 223y < fed 35 2WH olF

1) #zx#]4=: BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW
2) HEAFe] FoEde EREF T HAFFAV|AA FAEEe By 3 vEo] vkgdHA

3) 9 FAES AT 717 FES AFAsGUTh vt 7 FapE 2 FREE A
s 5 7] WZed AHde 98 AxrE AF ¢ dFYh
4) FolE WEAETAA)S A7 JAFFAVITFY At FhgelEe] HA o EdA
AR At SHIAEAE RAFE FAEA, WMol =&55 FodE T W4
AFFA T £49030] =ohs S vy, $EHE V|Foz AP Y
1} AEE FE Fo|AA 1)
(41 %)
H21d 223k H23d #2243zt 25 =)
A= 2020.02.01 ~ |2019.02.01 ~ |2018.02.01 ~ |2017.02.01 ~ |2016.02.01 ~
2021.01.31 2020.01.31 2019.01.31 2018.01.31 2017.01.31
o I HHE ofAJo} 3lo]d
= Z3 AEAAE (AA- 2.36 7.18 -3.32 4.49 16.47
A28 8)
FEEAH-2 28 (A) 2.40 7.20 -3.13 457 16.61
2= =] - 9 sxglols
Z(;)TEU] a7 - ey 2.05 6.83 -3.47 421 16.21
TrE -2 (C-e) 2.20 6.98 -3.33 4.37 16.38
FFErAT- 222l - F
T
4429(CP) 2.56 7.35 -2.99
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SelelE] oprlo} Glol A= FA AFAAE (RA-AH7H3 D)

FHdzak | HA22da | HEedak | H2adak | #ASsda
A% 2020.02.01 ~ |2019.02.01 ~ |2018.02.01 ~ |2017.02.01 ~ |2016.02.01 ~
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Ay e 1,217 209
n| 2 o] o] ol o] & 2,016 11,378
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