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%22 9*: BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW

* BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained: BofA Merrill Lynch Asian Dollar
High Yield Indexo] ¥3t%l 3ALA7} HdetA xsEAnt, 5 waixe] njFo] 3%z A dhE o
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o A 1AAFA 7.9%,22F A 40.5%, 32F A 51.6% (2017 4E-7] 7))
o T8 FTEF ANHAAFAAIZAFAAF, B2 2 A EZAE, LCD

=
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defE] AT oprlol stold e T AHFALIE (HE-AAH D)

2 PAFAT 1ol B EANGe] £ FAL BAsy dgon, 1 HFd 5%
A9 BRNYL = A5 ool A b Aol

42 -
o] Fo A A9t Ag F Aol FelshAy] v,

Bulge g 4 59 o sl sgets AR Qstel walE Adel AFT 5 g €
A% AFFAYAE AA ol BuhF AT A% D T ALANL gETAYA, B s}
3 FRFETARAN AHY FAolA B AFFALYA, BoRAke BAH @ FY2el A
AFAG AASAS o §3te] ol oA Frstelok vk

L2 Fe) REwy Fow stel Rulgel 29U Agvidde] mud A9

2 BAT ANRA o FANGALS AT 5 glo] Rulgo] 3 AFviael et

& 79
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defE] AT oprlol stold e T AHFALIE (HE-AAH D)

— Sl =H5 AR X 24=1ul k=1
(AR RS F2 T
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oHO 14% 2 Bot0! H &t
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E2HIE : (2ol MUAHE ASSH Z BAUL ASSH) / (2ol MPAHE ASSTH S AR
BN ASSH)
L E3HE>10/H1, 83HIE<00H 022 &

WA 25 o AT Sl FAALe Y, w, AR SN wAgse ASA, 5
AdhAl @ ek Aol dishAE FANE MgoR Aelstn vk vhe, SY Ao}
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A9AF FobA Btk FGFANTERE o]0 AFwE el HAolole] i AFs
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g shalololo] AHElol Aol QAAFHE AEANE vlaste] AASUN BT >
AU Ok, 9 FAME FAg ool Askgtel glolA Faete] 43 AT f7h
T A, maT AR L @ gl AAE 4EAAE F AL L o) uaom s
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9 FsllolA] BelA AEshA A st S g,



e dA 54 ofAlo} stojd = Sl AHFARE HA-AH D)

93 HAEAHFX Forward)= Qlste] WAk ojolmrt F 79-(FALlEro] 3
S AT EHoz Pt 93 A=A (FX Forward)Z Q13le] HAYsE o] K
o] Frolxte] AU oo EFE 7] W)

(Shilel)

G FAR dE FAE

AFAE 7iQlo] wbm FARE ] FAol ol el M= 154% (5A 14%, ABRSA 1.4%)9] Al
€2 A4 Utk oldd 252 A A S§45 FAAEIALER WFLS)0] 23
nhel olsk]l Aol weElabAl SR FAL T FAHY, AT wEAS FAACIARS
B a5)e] 28NS sk Afols 2dWdSs 2dshE F9E tE FTHLASEHEALY
aS5olr] B 258 T AAYAE, TEALS, 7HA5)7 Fatste] AARSEA&FH e
= ASAE 38%, ATASA 38%)= S HuTh

S Qlo] W= FExpaAlEre] FhAo]o 154%(HAA 14%, AWASA 1.4%)e] Aez2 dHASF
= AehHPYn o]yt A5 W ALk Ao FAg R Y WA
o] & A5 AAE ks A5 diste] HAAE(H L EEJAAE 22%, A

He 253 g
a5 22%)% AEse] FAF, oldel WP AAAFANL AdTARe FA WA
g,

. AFFEE

o TAsEte] ATARE RNl B WE @ MQAANE F AFFAS T B
A7)0l wep AAEgon], B ATAR tate] oF HAWAOLIE RIS Bk
5

ok the, o FApaEe] Alovl, A8l W A77)e] FAME AFNL wl Wil osho]
WA A gol WAL Tl SFetuE gAWLl obdUrh HARAE we tHTE
EelA A @3 Eo A (wwwkofiworknel FAE AARIAE Fate] Hdstd 5 A%
ok W) ARAES] S, HARALE WA ohstm Fxgo AR,

7L 8SARFERE

(F91: o)
ST HE A9 7] Al 8 7] A7 7
20200619 20190619 20180619
.82 10,262,408.356 12,639,374,600 13,952,854,981
=>4 10,157,387,648 12,513,120,233 13,813,344,815
dAa D AA7 105,020,708 126,254,367 139,510,166
II. 7]EpA4E 21,255,682 38,179,916 116,759,563
ALFE A 10,283,664,038 12,677,554,516 14,069,614,544
II. 7] ER-A) 20,711,227 36,088,276 120,154,572
FAZA 20,711,227 36,088,276 120,154,572
I 9 12,908,886,084 14,466,805,736 15,906,455,703
I T =AF 231,410,871 245,838,140 494,207,219
I o] Yo+ -2,877,344,144 -2,071,177,636 -2,451,202,950
AFE-F ) 10,262,952,811 12,641,466,240 13,949,459.972
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S 4434 oo}

srold= FA AFEAEL (AU )

LA FAH R Al 9 7] Al 8 7] Al 7 7]
20200619 20190619 20180619
. &9 -353,552,467 631,314,826 -55,672,077
o] A} ©] 1,034,870 1,573,099 1,829,362
=) 67,012,198 101,457,416
v wll /3 7F o) (8= 421,599,535 629,741,727 -158,958.855
1. 848 96,896,840 105,871,878 153,340,657
FAS|ALE 96,566,480 105,520,508 152,872,067
7| EfH] & 330,360 351,370 468,590
1. F7] =o]9] -450,449,307 525,442,948 209,012,734
* e 3 S 0 0 0
* s 0 0 0
x ) pene EAFYE] o ER doAH o R FAEIEFHH
S FIE S
(9 o)
o &} o 2= 32 Al 9 7] Al 8 7] A 7 7
20200619 20190619 20180619
L 82t 10,262,408,356 12,639,374,600 13,952,854,981
(1) v 9 A= 105,020,708 126,254,367 139,510,166
dv 2 a2t 105,020,708 126,254,367 139,510,166
3) 7tsd 10,157,387,648 12,513,120,233 13,813,344,815
TFosH 10,157,387,648 12,513,120,233 13,813,344,815
II. 7]ERARE 21,255,682 38,179,916 116,759,563
e o el 21,243,521 38,089,211 116,674,162
n| o) 2t 12,161 90,705 85,401
AREEA (1+10) 10,283,664,038 12,677,554,516 14,069,614,544
1. 7] ERF-A) 20,711,227 36,088,276 120,154,572
AV A F = 10,477,247 89,415,917
TTEUASE 20,694,887 25,592,599 30,718,015
71t A 5= 16,340 18,430 20,640
FAZA (1+1D) 20,711,227 36,088,276 120,154,572
I Y 12,908,886,084 14,466,805,736 15,906,455,703
AL 12,908,886,084 14,466,805,736 15,906,455,703
I o] Y= -2,877,344,144 -2,071,177,636 -2,451,202,950
ojgojoldo+ -1,825,339,496 -1,956,995,731 -1,398,086,809
3715 0] 9 -450,449,307 525,442,948 209,012,734
s bl kel -601,555,341 639,624,853 -844,103,407
. 24x4+ -21,270,718 231,352,137 -144,996,259
V. A=A = 252,681,589 477,190,277 639,203,478
el I 10,262,952,811 12,641,466,240 13,949,459,972

FrRAdF-oZaAH(A) 8,697,929,860 10,831,516,972 11,704,328,973
TrErA -0 28213 (0) 1,152,234,402 1,265,601,896 1,601,605,960
TR -2 (Ce) 189,030,276 194,571,220 391,992,246
TrEAF-2Hd P (A-e) 222,178,663 316,679,317 209,376,537
TTEFH-2HATHIH(©S) 1,579,610 33,096,835 42,156,256
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S 4434 oo}

=

stold = S

AFAAE (AB-A 7 E

%)

o &} o 2= 32 Al 9 7] Al 8 7] A 7 7]
20200619 20190619 20180619
[EREhA=d 4]
TraiF-e xRl (A) 10,951,633,137 12,411,515,376 13,356,864,716
TR F-2 XA F(C) 1,452,351,216 1,452,355,359 1,831,119,658
TTEH -2 (Ce) 237,113,096 222,181,463 445,916,400
TTEAFH-2HUFE (A 265,902,768 344,807,956 226,974,395
TTFESF -2 FHAS) 1,885,867 35,945,582 45,580,534
[ZREEhA = 71F=714)]
FrEAF-2 Tl (A) 794.21 872.70 876.28
Frar -2 g0 F(C) 793.36 871.41 874.66
TTEIAA - (Ce) 797.22 875.73 879.07
Frar -9 el 3 (C-w) 1,000.00 1,000.00 1,000.00
TTradHA-2203H(Ae) 835.56 918.42 922.47
TrEFH-AFHE©S) 837.60 920.75 924.87
¥ THIV=L A, A xzie dAVIEo® APEHA oY, I 2 V|FHE e 2 s
(FrhA=E = A A FHT
o & AA
(F91: )
S AAA A 9 7] A 8 7] Al 7 7]
20190620-20200619 | 20180620-20190619 | 20170620-20180619
L 859 -353,552,467 631,314,826 -55,672,077
(1) T2 68,047,068 1,573,099 103,286,778
o] 29 1,034,870 1,573,099 1,829,362
v <=2 67,012,198 101,457,416
(2) wujxte] 2 G 7EaEe] 20,803,107 659,605,762 84,111,766
ol = uf 2} 20,803,107 659,605,762 84,111,766
(3) At 2 HIpaks 442,402,642 29,864,035 243,070,621
o] Zd vl vl 2= 442,402,642 29,864,035 243,070,621
1. +81]& 96,896,840 105,871,878 153,340,657
TETTR 11,355,952 12,320,406 17,567,041
i N 77,488,491 84,822,238 123,359,455
TEHTETR 4,542,376 4,928,155 7,026,810
AFETE TR 3,179,661 3,449,709 4,918,761
7| EfH] & 330,360 351,370 468,590
1L 271509 (1-11) -450,449,307 525,442,948 -209,012,734
* 23T 12,908,886,084 14,466,805,736 15,906,455,703
* 7)ol (FHY i 1000 ) -34.89 36.32 -13.14
X THIH= A, Friwolde ARGy A A @ RS A Ay
2. 9= A4 9 I &3
(%91 %)
O H A E YA T2 ofr|o} dfoldE FH AFAAIE FHA-AIEI)
Eds 717tz Za AL F 717 Za
ARczs) | 51 o
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e DA 54 ofAlo} stold = T AHFARRE GHE-AFE D)

A = =5 =N =5 =N = =
(ZAAE7) (ZAHA]27) (ZAHA] 27) (& AA =)
20170620 - | 18,512,855[18,512,855|  3,952,556(3,980,317  8,362,7938,456,854| 14,102,618[14,036,319
20180619
20180620 - | 14,102,618[14,102,618  1,657,380[1,734,003|  3,678,9433,678,085] 12,081,055[12,158,535
20190619
20190620 - |  12,081,055[12,081,055 711,548 712,055  2,174,0672,155,580] 10,618,536/10,637,531
20200619
O FFEAFH-2Z2AH(A)
713k 717bx A A7 F 717b &
A (a3l) 3ol
Z = =5 =N =5 =N = =
(EAA ) (ZAA ) (& AA ) (= AA )
20170620 - | 17,441,465|17,441,465 764,864 711,711]  4,849,46414,468.618 13,356,86513,684,558
20180619
20180620 - | 13,356,865[13,356,865|  1,773,093|1,559,682]  2,718,4422,331,741] 12,411,515[12,584,806
20190619
20190620 - 12,411,51512,411,515 4,102 3,426 1,463,984(1,245,561] 10,951,633(11,169,381
20200619
O TFTEUATF-LZEHRIFH ()
713k 717k A SA7Z F 717b &
AR () 3l o]
A= = ZE =9 ZE = B =
(EAA ) (ZAA ) (ZAA ) (EAA
20170620 - 3,471,673| 3,471,673  1,110,777]1,033,513]  2,751,3302,529,118]  1,831,120| 1,976,069
20180619
20180620 - 1,831,120 1,831,120 56,894 50,110 435,658 378,881]  1,452,355| 1,502,349
20190619
20190620 - 1,452,355| 1,452,355 0 0 4 4 1,452351] 1,452,352
20200619
O FTEUATF-2AF(Ce)
713k 717k 2 A S A7 5 717b &
AR () 3l o]
A= = ZE =9 ZE = B =
(EAA ) (& AA ) (ZAA ) (EAA
20170620 - 650,887 650,887 191,777 179,096 396,748 366,290 445,916 463,693
20180619
20180620 - 445,916 445916 6,502] 5,594 230,237 198,779 222,181] 252,732
20190619
20190620 - 222,181 222,181 57,521 47,661 42,589 36,141 237,113] 233,701
20200619
O FTEUAF-LZ - H (C-w)
713k 712 R SA7Z 5 71ZbE
A () 3l o]
e = ZE =9 ZE = B =
(EZAA 7 (EAA ) (EAA ) (ZAA )
20170620 - 1,042 1,042 98 98 1,161 1,150 0 11
20180619
O TFTEAH-2TAF (A-e)
713k 717k 2 A SA7Z F 717be &
A () 3l o]
A= = ZE =9 ZE = B =
(EAA ) (& AA ) (& A4 &) (ZAA )
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S|dele] UAFH obAlo} ol Us FH AFANE (AR-ANH D)

20170620 - 267,096 267,096 92,288 90,469 132,409 126,734 226,974 230,831
20180619
20180620 - 226,974 226,974 126,949 116,876 9.116] 8,117 344.808] 335,734
20190619
20190620 - 344,.808] 344,308 110,348 99,737 189,253 166,557 265,903 277,988
20200619
O FFEEF-2FHATHH(S)
7|13k 71k Ja 3] A 71 7F 71Zb o
A7 () 3l o]
#4 =N =4 = 4 = 4 =
(EAA ) (ZAA ) c%}lE-) (ZAA )
20170620 - 42,708 42,708 2872 2,792 0 45581 45,500
20180619
20180620 - 45581 45,581 1,917 1,740 11,552 10,297 35,946 37,024
20190619
20190620 - 35,946 35,946 945 820 35,005 29,890 1,886 6,875
20200619
) Z1ZbE ol o) iulell o)gt A FA Fg/mHe of o FHFYTh
(F9: ¢
O»PWWJéﬂJNovhkaﬂ%Eﬁ?ﬂﬂENQQ(ﬂ%ﬂﬁ@%)

FEUAFT-Q X (C-w)
713k H] 3
20170620 - 20180619 o] o] K-nfjo]l o]t A FAF F/F N 20,951 /20,951
3. ARFATY $447
EAAA Fole B EAA £ malux AAE Ao A FJES )7t
T Ht FAES, AR FEL 7 $9FE HEAS Uil ZAdyth g Fx14
e o] FAAE A FiE Ve B v 8475 RSt AL obduytt
7t AR FIEAA 719)
(21 %)
Hd Hod H3d alzasl el g
A= 2019.07.01 ~ [2018.07.01 ~ |2017.07.01 ~ [2015.07.01 ~ [2011.06.20 ~
2020.06.30 | 2020.06.30 | 2020.06.30 | 2020.06.30 | 2020.06.30
<O AP E RF24] oA
o} gtold = FH AFAA -4.68 1.25 -0.26 2.68 421
g J:A-ATRED)
TTEHAO4ﬂMdm) -4.65 1.29 -0.22 2.73 428
EE;‘ Bl - & e 2499 0.93 L0.57 237 3.92
TTEH -2 H (Ce) -4.85 1.08 -0.42 2.52 4.14
Zgu|A . Qo] - A
R RALRE 0.00 0.00 0.87 3.66 4.03
A (C-w)
TTEAH-28UF(Ae) -4.33 1.62 0.11 3.06 3.37
TrEEH-2HATHIH(S) -4.21 1.75 0.24 3.19 3.86
FZA G 0.81 5.24 2.84 4.63 6.24
TIE ¥5A4 15.59 11.47 9.46 7.82 8.29

- 45 -




defE] AT oprlol stold e T AHFALIE (HE-AAH D)

=0 EPID) B4 ClA0] ST & 4 TR (A AT ) 2 E A0 T
-l PR e ] By w2 i)
B R e e O T A Cow B a2 e F A
S i =T0) " BTG

800

600 I

400

- malr WE
0.00 =
-200 |
-4.00

-6.00

.10 H, 211 H,'an H,'s1 AT 02

1) ZZ A 4= BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW
2) FxEAFY FogEde &R T HEFAVIF FAE= BHe 3 oH[Eo] wgEXA

3 9 RS AY el RS AmFIHASUL. v 4 FANg @ FRuw

Aol B 5 7] W] ABFH FE WA AR £ AgUh

4) FO B MFHEFADS AP GEEAVT AN Tl Fo] FIFFAA B
2 AdvhiE BRPEAT wolFE FAEA, WEH ¥25F £9F Sgho] wus

(1 %)
Adx | Hoda | FAE3dA | F4da | FH35d3A
Sl 2019.07.01 ~ |2018.07.01 ~ |2017.07.01 ~ [2016.07.01 ~ [2015.07.01 ~
2020.06.30 | 2019.06.30 | 2018.06.30 | 2017.06.30 | 2016.06.30
<O HdE A4 oA
o stold= FH AFAA -4.68 7.55 -3.20 8.33 6.18
g F:A-ATAD)
FraAF-0 ZEdFA) -4.65 7.59 -3.16 8.39 6.23
FEEUATF - 2z
(E)T 18 AL -4.99 7.22 -3.50 8.02 5.86
TTEA -2 (Ce) -4.85 7.38 -3.35 8.17 6.02
S I = R
TEEAAT RALRE 0.00 0.00 2.62 9.09 6.93
F(C-w)
TTEAF 220 F(A-e) -4.33 7.94 -2.84 8.74 6.58
TTEFFH-2HAFHAIF(S) -4.21 8.07 2.72 8.88 6.71
A zA ¢ 0.81 9.87 -1.80 8.46 6.28
B || YA 010 SOl S AT AR (I Z-HZF Hym 4 4w - v ool Ea)
n 20 oZR () [ R b= T
m U E R0 el Hicew) BT w a2t g ae)
P TRN-2A A HEE) EEAT
15.00
10.00
5.00
000 -~
) FHL2ux A FUaun 53R
_500 -
-10.00

1) ZZ A 4= BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW

2) FEAFY FogEde &R T HAEFAVIFO FHE= Be 3 oH[Eo] wgEXA
OJ—OI—./:],]T;]_

X | .

3 a Agkel 1d wskel S, s o sk FUES Az FER Busdsdh
chuk 7} EAAE R FREE APAH) UE 5 QY] gl RN 5o B AL S



defE] AT oprlol stold e T AHFALIE (HE-AAH D)

AFHH

¥ 47 A¥e £ E 9 AxE FolEol #ek ARE 2020 6¥Y Vo APEE FolER
AA FAAH] FOEL A S § glon g HEg FelsiAy] upgEyc) w3k FxA 50t
WA E A4S "9Ad g 713t vistd s AMAR) F2ATE ARSI S YT

o ARFAIN T AL A A

20208 69 F1Fo FFFAI T FA FAGAAsLe] ARG e 2t

O e FATA obAol HolUs FA AEANL (AB-ALYY)
A% FALE EE48 | @]
=5 3% = :
o | | | g | B4 | g | ge | TE L o | [
%9 : A7
Ei=n 0 0 0| 10,156 0 0 0 0 0 103 0 10,259
9 (0.00)[(0.00)[(0.00)[(98.99)[(0.00)[(0.00)| (0.00)](0.00)[(0.00)| ( 1.00)[(0.00)[(100.00)
0 0 0| 10,156 0 0 0 0 0 103 0 10,259
A [(0.00)[(0.00)[(0.00)[(98.99)(0.00)[(0.00)] (0.00)[(0.00)(0.00)| ( 1.00)|(0.00)[( 100.00)

() W FEFAIT A4S ol 1)

7|E} | 0.00%
S ESH

ChHo|ti=

g oz | 1:00% N

= Ua m o= 9 olg
SRl ON;

0,
- 0.50 1.00 1.50

[EEAAT A% FH A

20204 68 1FOR JPFAYI T FE FARGAR A et 2HUn

O FEFYE oo} FoldE FH RFEANGEHA-AH D)
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