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H 3R UEEX| T HE U 284N Sof BE A
1. MREHE
Of HetEXZ|Fe MEHE 2t A2 = FTA DAL QR LA HEO| 2|5 7| 3| A 7| =0f Qs &z}
O, & MFAEO| CHt 2 A ZAHR QI S ZEALS| A2 CHEat Z2& L|CH
7|12t S|AHIZEARH I Al A
X 1171(2019.08.25.~2020.08.24) A =R SBS
Xl 12 7((2020.08.25.~2021.08.24) A =R PSP
Xl 13 7((2021.08.25.~2022.08.24) otz A gel HE
7t QAN E
(CHe - &)
A 13 7| X 12 7| H 11 7]
QU HE
20220824 20210824 20200824
| 28Xat 55,028,910,659 96,576,018,464 60,830,105,852
sH 54,997,857,496 90,009,897,075 59,210,447,613
sig U oKX= 2,088,319,308 6,566,121,389 1,619,658,239
. 7| EFXRFLAE 1,893,753,167 2,299,796,622 1,039,684,851
PN 56,922,663,826 98,875,815,086 61,869,790,703
Il. 7| EFEXY 1,953,333,331 5,304,567,494 1,228,915,778
EREA 1,953,333,331 5,304,567,494 1,228,915,778
| = 42,348,341,353 66,163,224,476 50,312,633,091
. =4x™= 170,211,283 6,245,132,846 -4,227,573,465
1. oAz 12,450,777,859 21,162,890,270 14,555,815,299
XHESA 54,969,330,495 93,571,247,592 60,640,874,925
| . S%#O' -16,358,247,055 11,896,594,777 8,677,203,105
O|Xt=¢< 11,443,987 8,374,433 13,373,412
O O /& 7+ X (&) -16,369,691,042 11,093,474,429 7,922,913,646
7|EfO| 0 794,745,915 740,916,047
Il 28H[& 0 1,061,248,647 1,016,769,965
LA AL RS 0 1,050,020,715 1,005,514,319
7|EfH| & 28,167,338 11,227,932 11,255,646
n. =71 =0 -16,386,414,393 10,835,346,130 7,660,433,140
* DjOf | ™2 0 0 0
* Oj0fj == 0 0 0
F1) IA 2L/ AT E E2 E/‘”E/T/?/T_‘O/ GR0f= FA M2 (Y2 = /onf"/w) Z 7| 3IX &2 + om0 ZR A
DA QA 2O A= SIS EXEIB] OIE I ZEH O X www.kofia.or.kr) Off ZA/El ZIAFE TAIS B840 31218t = Q& L/}
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2. HEE AF A 2o g
EEIEE )
A B
7|1Ztx Tta 7|1Zvg Tta
232 EHoj
712
It It It It
Z10H Z10H —1OH —1OH
| = N | | = N | | = N | | =N |
(EXX| 2 (EXX|EF (EXX| 2 (BRI &
2021.08.25 - 2022.08.24 633 930 94 134 304 440 423 550
2020.08.25 - 2021.08.24 481 481 759 1,067 606 850 633 698
2019.08.25 - 2020.08.24 834 834 238 280 592 690 481 424
(1) o[ ZHHOf| oSt R FX 2 S Zetotet,
7l ER9¥HE
S4BMF-QEAAAH M EEEEEAEE)
A1t B
7|1Ztx Ttn 7|12+ o
CEIERD) EHoj
712
ot ot ot At
=104 2104 Z10H =104
| = N | | = N | [ =B | [ =B |
(BRI & (EXX & (BRI & (EXHX &
2021.08.25 - 2022.08.24 377 535 21 30 216 304 182 225
2020.08.25 - 2021.08.24 259 259 551 745 433 590 377 414
2019.08.25 - 2020.08.24 477 477 110 126 327 370 259 233
(1) O|2AZHHof olot Y EXHE S ZLetotr)
S4+R0|HT-23 2024 HLH(C) [hel:otz, of gl
A B
7|1Ztx Ttn 7|1Zvg o
U g
712
ot ot ot ot
Z10H Z10H —1OH —1OH
| = N | | = N | | = N | | = N |
(BRI 2% (EXX|EF (EX| & (BEX| &
2021.08.25 - 2022.08.24 7 9 5 7 11 14 1 1
2020.08.25 - 2021.08.24 1 1 13 17 8 10 7 8
2019.08.25 - 2020.08.24 3 3 3 3 5 5 1 1
(1) o[ ZHHof oSt Y FXHZS Zetotet,
+4R01YF-=2H0l- B4H2Y(C2) EERCEAET)
A1 S
7|Ztx Ftn 7|zt Ttn
CEIHR 2ol
7|2+
x4 a4 x4 x4
—10H —1OH 108 —1OH
o= o= [ =N | o=
EXX 2 (EXX 2 (EXX 2 (EXXI2F)
2021.08.25 - 2022.08.24 1 1 11 14 1 1 10 12
2020.08.25 - 2021.08.24 2 2 1 1 3 3 1 0
2019.08.25 - 2020.08.24 117 117 5 5 119 130 2 -9
(1) O| 2ol o3t HYEXHES TEBICE
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$4R0|YP-= 210l H4H2H(C3) EERCEAET)
A1 S
7|Ztx Ftn 7|zt Ttn
CEIHR 2ol
7|2+
E E E= E
—10H —1OH 108 —1O0H
o= o= [ =N | o=
EXX 2 (EXX 2 (EXX 2 (EXXI2F)
2021.08.25 - 2022.08.24 1 2 1 1 2 2 1 1
2020.08.25 - 2021.08.24 24 24 2 3 25 31 1 -5
2019.08.25 - 2020.08.24 18 18 78 86 72 81 24 23
(1) O| Y ZHHof oSt Y EXHZ S Zatotrt,
4220|872 -0mal0l BN ZH(C4) ECRSEAEE)
SlAZIE B
7|1Ztx Ttn 7|1Zvg o
LY ol
712
ot ot ot ot
Z10H Z10H —1OH —1OH
| = N | | = N | | = N | | = N |
(BRI 2% (BRI 2 (BRI & (BRI &
2021.08.25 - 2022.08.24 25 34 2 3 4 5 23 28
2020.08.25 - 2021.08.24 23 23 16 21 14 19 25 25
2019.08.25 - 2020.08.24 23 23 10 11 10 12 23 22
(1) o[ ZHHof oSt Y FXHZS Zetotot,
442072201 (Ce) ECRSEAEE)
SlAZI B
7|1Ztx Ttn 7|12+ o
U g
712
ot ot ot ot
Z10H Z10H —1OH —1OH
| = N | | = N | | = N | | = N |
(BRI 2% (EXX|EF (BRI 2%) (BEX| &
2021.08.25 - 2022.08.24 42 58 15 20 20 28 37 44
2020.08.25 - 2021.08.24 21 21 49 65 29 38 42 49
2019.08.25 - 2020.08.24 46 46 12 14 38 42 21 19
(F1) o[ ZHHof oSt Y FXHZS Zetotrt,
4420/ HT-2EaHl-HH(C-w) [EHel: oz, of gl
A1 B
7|12kx o 71t a
CEIER 2ol
7|2+
x4 x4 x4 x4
—10H Z10H Z10H Z10H
| =N | o= o= o=
EXX 2 (EXX2) (EXX|2) (EXX|2)
2021.08.25 - 2022.08.24 1 1 0 0 0 0 1 1
2020.08.25 - 2021.08.24 1 1 0 0 0 0 1 1
2019.08.25 - 2020.08.24 7 7 1 1 7 8 1 0
Zooict

(F1) Ol ZHHof| oSt A ERZ S
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S 283-22HFHY(S) (Bl 2zt A9
A7 B
7|12tx Ttn ke ani
. H2HEEY ety
} a4 a4 a4 a4
=10H —1O0H Z10H —1OH
[ =N | [ =R | [ =N | [ =N |
(EXX| 2 (EXX|24) (B2 (EXX| 24
2021.08.25 - 2022.08.24 2 2 0 0 1 1 1 2
2020.08.25 - 2021.08.24 1 1 1 2 1 1 2 2
2019.08.25 - 2020.08.24 2 2 0 0 1 1 1 1
(F1) ol 2ol ozt MY EXHES ZEtSHC}
2 M3-28101Y(A-¢) [l Az A9
A7 B
7|ztx =3 7|12vy Fta
2 H2HEEY) ghoj
7|2t
= Zt Zt e
—LOH —LOH —LOH —LOH
| = N | | = N | [ = N | [ = N |
(EXX| =2 (EXX| 24 (EXX| 24 (EXX| 24
2021.08.25 - 2022.08.24 46 67 5 8 20 29 31 40
2020.08.25 - 2021.08.24 7 7 68 98 29 42 46 63
2019.08.25 - 2020.08.24 8 8 5 5 5 6 7 7
(1) ol 2Hlof olst Y EXHES ZEtstC}
R0 7-2Z2tol-7) QI H ¥ (C-p) R B E R
A B
7|12tx Ttn by ani
. H2HEEY ety
- 34 EJES EIE EJES
=10H —1OH Z10H —1OH
[ =N | [ =R | [ =N | [ =N |
(EXX| 2 (EXX|24) (EXX|24) (EXX| 24
2021.08.25 - 2022.08.24 67 9% 3 4 9 13 61 76
2020.08.25 - 2021.08.24 72 72 7 10 12 17 67 65
2019.08.25 - 2020.08.24 82 82 8 9 17 19 72 71
(F1) ol 2Hlof ozt MY EXHE S ZEtSHC}
+4R20|HP-22HQ4H-7H I FH(S-p) [Eh9l:oizt, o8]
A F
7|Ztx Ftn — — 7|zt Ttn
12 HHEEY ghoj
= A KLEA KEA KEA
=T —1O0H -LI-T —10H -LI-T —10H -LI-T —10H
a = | = By | a = o=
(EXX|24) (EXX|24) (EXX| 2 (EXIX|24)
2021.08.25 - 2022.08.24 4 6 0 0 1 2 3 4
2020.08.25 - 2021.08.24 3 3 2 4 1 2 4 5
2019.08.25 - 2020.08.24 4 4 0 0 2 2 3 3
(F1) ol 2Hlof olst MY EXHE S ZEtsHC}
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S4B0|HT-23 24015 X 0 3H(C-Rp) [EF9l:oiz], o)
A F
7|1Zkx Tta 7|12t o
HHEY) ol
712
zts s x4 o4
Z10H Z10H —1OH —1OH
| = N | | = N | | = N | | = N |
(BRI 2% (EXX|EF (BRI 2%) (BRI &
2021.08.25 - 2022.08.24 33 47 21 29 4 6 50 62
2020.08.25 - 2021.08.24 23 23 13 18 4 5 33 36
2019.08.25 - 2020.08.24 25 25 6 6 8 9 23 23
(1) o[ ZHHof oSt Y FXHZS Zetotrt,
4420|7220l QI AZH(C-Pe) ECRSEAEE)
A B
7|1Ztx Tta 7|1Zvg o
CEIER)) 2ol
712
It It o4 It
Z10H Z10H —1OH —1OH
| = N | | = N | | = N | | = N |
(EXX| 2 (EXX|EF (BRI 2) (BRI &
2021.08.25 - 2022.08.24 12 15 2 3 4 5 10 12
2020.08.25 - 2021.08.24 5 5 15 19 8 10 12 13
2019.08.25 - 2020.08.24 4 4 4 4 3 3 5 5
(1) o[ ZHHOf| oSt MY FXH2S Zetotet,
442013 7-2210-&| 5 42 H(C-Rpe) [EHel:otzt, of 9]
AL B
7|2tx Fo 7|1Zvg o
A™H(EY) EHoj
7|7t
Et Et E E
—10H —10H —1OH —1OH
| = N | | =N | | =N | | =N |
(EXX| 2 (EXX| 2 (EXX| 2 (EXX| 2
2021.08.25 - 2022.08.24 46 61 10 13 21 26 35 41
2020.08.25 - 2021.08.24 11 11 50 65 16 21 46 56
2019.08.25 - 2020.08.24 4 4 13 14 6 6 11 12
(F=1) O[22 HHol| oot EXES Zehotot,
3. WEEXI|ITo 284
CtSo| S£XEX 2 o] F£XtaIEre| Bp7/dutS LEHE 2 D|2je] 28/dutS RHSt= 22 OtHL C}.
7t AEa FAE (MH)
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osto| 2 =AM =2 (FE-M2HH) (H)

L EIInESES
10.00
5.28 5.82 5.54
5.00 3.88 3.98
0.49 ﬁ .
0.00 —
% 22 2d _g o 22 34 22 54 MH ol%
-5.00
-10.00
-15.00 St
[EH2:%]
xz 14 2 24 %2 34 %2 s5d HdEY 0|2
71zt
21.09.010 20.09.010 19.09.010 17.09.010 09.08.250
~ 22.08.31 ~ 22.08.31 ~ 22.08.31 ~ 22.08.31 ~ 22.08.31
5t0| 2 2 AUHI 2 (F 2 -T2 (H) -13.73 0.49 5.28 3.88 5.82
H| W X| = -13.24 -0.21 3.60 3.98 5.54
FAEHSH (%) 13.95 11.96 14.59 12.12 10.06
FEEMF-2I2IRIF(A) -14.93 -0.88 3.86 2.47 438
H| W X| = -13.24 -0.21 3.60 3.98 5.54
FAEHSH (%) 13.95 11.96 14.59 12.12 10.06
20| FF-QIEE0l-E N2 (CT) -15.53 -1.58 3.14 1.76 3.77
H| x| = -13.24 -0.21 3.60 3.98 5.54
FAEHSH(%) 13.95 11.96 14.59 12.12 10.06
R0 YF-LEZQ-EH ™ (C2) -15.40 -1.43 3.29 1.92 2.54
H| W X| = -13.24 -0.21 3.60 3.98 5.32
FAEHSH (%) 13.95 11.96 14.59 12.12 10.13
TR0 YF-EEQ-E =A™ (C3) -15.29 -1.30 3.43 2.05 3.08
H| W X| = -13.24 -0.21 3.60 3.98 5.42
FAEHSH (%) 13.95 11.96 14.59 12.12 10.14
FR0|Y P-4l B H 2 A (CY) -15.19 -1.18 3.55 217 3.57
H| @ X| = -13.24 -0.21 3.60 3.98 479
FAEHSH (%) 13.95 11.96 14.59 12.12 9.89
FE0[Y 22t (C-e) -15.23 -1.23 3.50 2.12 4.06
H| W X| = -13.24 -0.21 3.60 3.98 5.54
FAEHSH (%) 13.95 11.96 14.59 12.12 10.06
FR0|FF-2Z2tl-HH (C-w) -14.30 -0.16 461 3.22 3.05
H| W X| = -13.24 -0.21 3.60 3.98 471
FEHSH (%) 13.95 11.96 14.59 12.12 10.25
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[EH2:%]

z21d %2 2d %2 34 %2 54 Y 0|2
7|12t

21.09.010 20.09.010 19.09.010 17.09.010 09.08.250

~ 22.08.31 ~ 22.08.31 ~ 22.08.31 ~ 22.08.31 ~ 22.08.31
FTESF-22AFHHE(S) -14.50 -0.39 437 2.98 3.35
H| W X| = -13.24 -0.21 3.60 3.98 411
FAEHSE(%) 13.95 11.96 14.59 12.12 10.41
SR MF-22t2H(A-e) -14.50 -0.39 437 2.98 3.22
H| W X| = -13.24 -0.21 3.60 3.98 4.09
FAEHSH (%) 13.95 11.96 14.59 12.12 10.39
TR0 YF- LTI A AFH (C-p) -14.80 -0.73 401 2.63 2.82
H| W X| %= -13.24 -0.21 3.60 3.98 427
FAEHSH (%) 13.95 11.96 14.59 12.12 10.73
20| F-22F0H-7 1 HAFE(S-p) -14.43 -0.32 4.45 3.06 3.32
H| W X| %= -13.24 -0.21 3.60 3.98 427
FAEHSH (%) 13.95 11.96 14.59 12.12 10.73
2013 F-2T2t01-E| X A2 H(C-Rp) -14.71 -0.64 4.12 2.73 3.39
H| W X| %= -13.24 -0.21 3.60 3.98 4.69
F=AEHSH (%) 13.95 11.96 14.59 12.12 11.01
F20|YF-2221-7H I A F (C-Pe) -14.54 -0.44 432 2.68
H| @ X|2= -13.24 -0.21 3.60 3.77
FAEHZE(%) 13.95 11.96 14.59 12.19
F20[YF-222-E[ X A FH(C-Rpe) -14.50 -0.39 437 2.98 2.87
H| W X| = -13.24 -0.21 3.60 3.98 3.91
FAEHSHE(%) 13.95 11.96 14.59 12.12 12.05

(1) H/ X[+ (0.9 * (0.36*[S&P500 INDEX(t-1)]+0.24*[FTSE World ex-US Total Return USD Index]+0.24*[ICE BofA ML Cur 5-yr US Treasury
Index]+0.16*[FTSE non-USD World Government Bond Index (USD total return)-BR])) + (0.1 * [KIS_CALL A/5Y)

0] EXfAIELS) Hlm X+~ 2023 H1 24 Z7/X/[{(S&P 500 Composite Index x 36%) + (FTSE All-World (ex US) Index x 24%) + (ICE BofA ML
Cur 5-yr US Treasury Index x 24%) + (FTSE Non-USD WGBI Index x 16%)} x 90%] + [Call x 10%] £ A/& /0, 2023 L1 &5 JEE/E “3)5
AtS QB2 AFEE 0F &L/},

(F2) HlidX|+9 +YEoE 282+ & SALME Y Rifs/= 2+ R H/E0] Bt L)X Z2tZL/CY

(F3) FEZ +9YEL 5 7/2t&E2I0) FEH+YEE J/3f B84/ O = A At ZHOE o577 SO Bat +9EE LIEILfE= =X/ 2L/}
(T 4) SFREFALEL FR JEA+9YEF defmt ZE EF +YSHE E8/5/0] 280/ FANMNENFMNET/FE BEfI=L/Cf 0f
&R EAMENTHN O +9/ B0 PEET & FALME Rife/E 2+ 50/ BIFEA ZotEL/0f

(F5) £ YE HEH W2 85 |2t S HEEAI| T SBHE F2IYE0 HEHA

Lt. HEE FAE MT)

45




—e— 30| 2 AN 2 (F 2 ZHE) (H)
—=— v TR 4

20.00
15.00 YA -5 —&_15 54
10.00 / e
| / eSS
5 00 2.83 ____m .34
| / =— 3.46
0.00 021 $ L
22 W%} / 232 oW R} 22 3R} 22 4z} 2 25}
-5.00
~10.00 —3.73
~15.00 =13.24
-20.00

[EH2:%]

22 1dxt 2 2'dxt 2 3dxt 2 4dxt Z| 254Kt
7|12t

21.09.010 20.09.010 19.09.010 18.09.010 17.09.010

~ 22.08.31 ~ 21.08.31 ~ 20.08.31 ~ 19.08.31 ~ 18.08.31
510|222 YA 2(F=-M ZHE)(H) -13.73 17.05 15.54 0.21 3.46
H| W X| = -13.24 14.78 11.63 2.83 6.34
TR MAF-2TEQIH(A) -14.93 15.48 14.01 -1.16 2.05
H| W X| = -13.24 14.78 11.63 2.83 6.34
FE0|Y -2 2 Ql-HaH 4= (C1) -15.53 14.68 13.23 -1.85 1.34
H| W X| = -13.24 14.78 11.63 2.83 6.34
TR0 F-2E 20 EHZ4H(C2) -15.40 14.86 13.40 -1.70 1.49
H| W X| = -13.24 14.78 11.63 2.83 6.34
FEOFF-2T20l-B=HZ4H(C3) -15.29 15.01 13.54 -1.58 1.62
H| W X| = -13.24 14.78 11.63 2.83 6.34
FR0|FF-2Eetl-B XL E(CY) -15.19 15.14 13.67 -1.46 1.74
H| W X| = -13.24 14.78 11.63 2.83 6.34
S R0|HP-22121(C-e) -15.23 15.08 13.62 -1.51 1.69
H| W X| = -13.24 14.78 11.63 2.83 6.34
FrR0YF-2Z 20l H (C-w) -14.30 16.31 14.82 -0.44 2.79
H| W X| = -13.24 14.78 11.63 2.83 6.34
SRS -2 AFHY(S) -14.50 16.05 14.56 -0.66 2.56
H| W X| = -13.24 14.78 11.63 2.83 6.34
FrEMAF -2t E(A-e) -14.50 16.05 14.56 -0.67 2.56
H| W X| = -13.24 14.78 11.63 2.83 6.34
=20 FYT-2T 2Rl 74 I AFH (C-p) -14.80 15.65 14.17 -1.01 2.20
H| W X| = -13.24 14.78 11.63 2.83 6.34
FE0|YP-22AFH-7H A A FH(S-p) -14.43 16.13 14.64 -0.60 2.63
H| W X| 4= -13.24 14.78 11.63 2.83 6.34
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[EH2:%]

2 149xt |2 2d%t 2 3%t 2 4%t x| 2549%t
71zt

21.09.010 20.09.010 19.09.010 18.09.010 17.09.010

~ 22.08.31 ~ 21.08.31 ~ 20.08.31 ~ 19.08.31 ~ 18.08.31
F20[YF-2Z2|0-E| X AFH(C-Rp) -14.71 15.76 14.28 -0.91 2.30
H| W X| == -13.24 14.78 11.63 2.83 6.34
F20|YF-2221-7H I A FE (C-Pe) -14.54 15.99 14.50 -0.71 1.19
H| W x| = -13.24 14.78 11.63 2.83 5.33
F20|F7-22+2-E| 2 A5 (C-Rpe) -14.50 16.05 14.56 -0.67 2.56
H| @ X| = -13.24 14.78 11.63 2.83 6.34

(1) 4/ X[+ (0.9 * (0.36*[S&P500 INDEX(t-1)]+0.24*[FTSE World ex-US Total Return USD Index]+0.24*[ICE BofA ML Cur 5-yr US Treasury
Index]+0.16*[FTSE non-USD World Government Bond Index (USD total return)-BR]))

O EXfAELS| B mAjs~E 2023 H1 &4 274X/ [{(S&P 500 Composite Index x 36%) + (FTSE All-World (ex US) Index x 24%) + (ICE BofA ML
Cur 5-yr US Treasury Index x 24%) + (FTSE Non-USD WGBI Index x 16%)} x 90%] + [Call x 10%] & A/&d}H, 2023 H1 25 YEE = “5) 5
AtS QB2 AFEE ofF 8L/}

(F2) bl X9 +YEOE 282+ & SALE it/ = 2+ X H/E0] Bt LX) Z2tZL/CY

(F3) OHX/8t =& SFOf47/710/6 7§ E O/Et2l B +YEE 7/t X] Z=L/Lt

(F4) OpX 8 +=9/ 8 SZfY )70/ 6 82 Zofof a1 H O/8t2I Z- 08 HE)EA T4 L FAEE YEFIIX+AHESH 5) 0 FAF
SH= ZR0E S5 Z/2tS +9EL ZIZt =Y F S EIL/LY

(F5) OfA/5 +=9F ST 720/ 6 7 EE X ofof11 H O/BI2I Z-2( 08 I B) EA T4 = F4/2E
SHA| Y= ER0E o5 7/7tS +9YEE A7t +9FE BHMBH FEH +9/F 2 BtEIL/r).

(76) =g +YEL f5E/E 2 H2t9 Bl FE+YEZE FA[7IE0F O] EXfAME F9/BO HIE &S LIEfLY= =X/ 2L/},
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