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NH-Amundi E[X8 3 S4¥F S A(F)EXUE 1=2[(MAZE
H3& HEEX7[7e 7+ o 2E4H Sof| et Al
1. HFEE
O FAES] R HEE FADAS| B HAM| 2ot HEO oot 7[H2A7|E & FAIE 2t
AZIZO mel A EERALH, s MEHMEO Cheh oA ZAtE e 8 HAre[A2 Chaat 25U T
7| 2t A DAL Aol A
K| 157]( 2020.03.23 - 2021.03.22 EEEEER ES]
K| 147|( 2019.03.23 - 2020.03.22 22|35 H ol ek
X 137( 2018.03.23 - 2019.03.22 ALSIS| A QI ESES
7l QIR ME
EXASESAHEFTZANENZ K E =T [Ehel - &)
S8 X =8
" . M 157] M 147] H 137]
(2021.03.22) (2020.03.22) (2019.03.22)
28Xt 62,884,675,295 57,310,680,812 72,449,553,310
sd 61,099,259,015 52,897,434,844 69,906,506,457
DM E 0 0 0
RS/ESAL 0 0 0
Hg 9 o 1,785,416,280 4,413,245,968 2,543,046,853
7|Ef 2&XHLE 0 0 0
7| EFRFLE 752,508,653 136,880,259 46,917,898
NN 63,637,183,948 57,447,561,071 72,496,471,208
&K 0 0 0
7| EFERY 224,812,077 303,732,557 195,515,294
FHEA 224,812,077 303,732,557 195,515,294
= 55,206,869,231 65,971,992,716 72,798,761,512
FoAXHEF 1,316,497,529 1,681,323,425 2,843,349,058
ol9fdo= 6,889,005,111 -10,509,487,627 -3,341,154,656
XE25A 63,412,371,871 57,143,828,514 72,300,955,914

40



NH-Amundi E|&HE S42AF FTH AH(F)EXME 1Z2[xH=28h
EXAGEAEFITHANEMZ R H =T [EH] : &, %]
S E=AAMAN

N H 157] H 147] H 137]
= =
(2020.03.23 - 2021.03.22) (2019.03.23 - 2020.03.22 ) (2018.03.23 - 2019.03.22)
28+9 17,555,765,337 -7,888,777,964 -5,710,123,894
O|Xt=¢ 11,105,350 15,194,544 51,884,549
HY B~ 0 0 0
OHOH /8 Z7FXF () 17,544,659,987 -7,903,972,508 -5,762,008,443
7|Et=< 0 0 0
2EH& 431,791,907 472,662,391 624,633,111
A B 431,791,907 472,662,391 624,633,111
Ojoj==& 0 0 0
7|EHH[ & 9,966,819 10,222,912 14,292,976
=7|&=0ld 17,114,006,611 -8,371,663,267 -6,349,049,981
ojoie| M & 0.00 0.00 0.00
FE 1) QUANMEHYE AletE OHOHS|HE0|2H FADHOjo| BItHst & LIEIHE XEEA iy 287(7t50 0j=gt
FATIAES 22 TSSO HEHEoZR ERS FAJAoR LR MEDILCH 1 IAHEEZSQel HEHOl
FAEXFRZE 100 Y40, FAOESY £S5 100 HAQ ZAL OIOISHEES 100%(H7|&=)2 BhL|Ct.
(F 2) "7t SANIHEAO| CHXICHERE"QF "Lt CHXICHZ=E"C| XHEEAH = St /HEE S| AYIE BEF&
ool UELCH
(F 3) "It QUMBHEMO| A LAt "Ct £QA MM E7|w0|2e SUSIL JHHEEO| AYIE ERE
Aolgs UELCE
(F 4) ZAZACS IAZAE H2 TBEXI|FO| ALR0= HAIHEE U SAAMME 7MY %S
Ao, O A2 HRCHEE H =AAMME B3| SHOIX|O SAIE ZAEIME S50 2ol = JASFLCH
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1

H157]( 2021.03.22 )

H1471( 2020.03.22 )

1371 2019.03.22 )

e §
=]

OH
e

=1
=]

1]
A

= ]}
=] =

1. 82
2. SO EARK Hof
3. 01U
4. 0=z
f7159
1. X254
2. 2S5 H
3. =5 3A
4. 7|EtR7tEH
THNE

Elis
X &
B
nx 0
M o
R
(2

HO yy ofr Hm
=z > mo
Mo o

oo
|
[

N
NS mos W= o =

Xz >t
M

rz oo
=

7| Ef X} 4t
1. H=RIISHO+5
2.3 M0j+5
3. Oj5=O| Xt
4. O|=HiEs
5 7|EtO|=2=
6. 7|EtRpAt

753 HEAS

I M4 F A

£ #
2=

1. gM0jE

2. SO = ALK MO =

7] e 2 8

1. 4RotEA0K 22

2. Znxgs

ER AL IPNE=1

4 #ROIXZS

5. 7|EtOIX |25

6. 7|EFELRY
2 H |
Xt =

1.8 2

2 & A

2Frer 2 EA

55,206,869,231

7] 65,971,992,716

TE7| 72,798,761,512
(Z1E7HE g1 1,138.41
R 881.16

T 1,000.03

O [Ho [Ho FX tA A

1,785,416,280

61,099,259,015

1,785,416,280

61,099,259,015

752,508,653

250,128
752,258,525
63,637,183,948
224,812,077
117,436,008
107,376,069
224,812,077

55,206,869,231

6,889,005,111
1,316,497,529

63,412,371,871

63,637,183,948

4,413,245,968

52,897,434,844

1,252,761

135,627,498

195,081,096
108,651,461

65,971,992,716

-8,828,164,202

4,413,245,968

52,897,434,844

136,880,259

57,447,561,071

303,732,557

303,732,557

-10,509,487,627
1,681,323,425

57,143,828,514

57,447,561,071

2,543,046,853
2,543,046,853

69,906,506,457

69,906,506,457
46,917,898

2,157,376

44,760,522
72,496,471,208
195,515,294

64,391,251

131,124,043
195,515,294

72,798,761,512

-497,805,598
-3,341,154,656
2,843,349,058

72,300,955,914

72,496,471,208
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ENAT S2EF 3 PSR 15HBER

Ity
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40

1

H|157|( 2020.03.23-2021.03.22 )

H1471( 2019.03.23-2020.03.22 )

H|137[( 2018.03.23-2019.03.22 )

=1
=]

OH
H

=1
=]

OH
N

=1
=]

OH
N

N

. DHOHXtel 3t F7Exte)

. X =S OO A+

. M =S HOH0H/E 7HRH

. IHS S 000/ E7HAHY

. K235 HE7HRHY

. QB 2/ Bkt

. S RO E A 200 /B 7HAH
- 7IEFA RS

No uh wN =

w

. DHO§Xp22t B 7pxpE

11,105,350

14,663,594,611

3,973,157,991

11,105,350

18,636,752,602

1,092,092,615

15,194,544

1,088,977,196

15,194,544

1,088,977,196

8,992,949,704

51,884,549

1,497,234,180

51,884,549

1,497,234,180

7,259,242,623

1. X235 H0ofoyxt

2. RS HOYO)/BIEREE

3. Il A EOi o)/ B IERHE

4. X 25 MG 6,996,073,443 5,680,615,071

5. Qe e/ E It AL

6. CH&A2HH|

7. AL CHERH A 0HOf X 212,611

8 Z|EtAHe &4 1,092,092,615 1,996,876,261 1,578,414,941
2 &8 H 8 441,758,726 482,885,303 638,926,087

1. 28FFR 184,843,179 187,605,384 268,601,062

2. HofjpE 228,586,593 266,420,497 329,349,642

3. $Etpg 18,362,135 18,636,510 26,682,407

4 BEXXESSR

5. UCHRpAHAEH|E

6. 7|EHH| & 9,966,819 10,222,912 14,292,976
|0l (e YI7|=EY) 17,114,006,611 -8,371,663,267 -6,349,049,981
IS0l (s AEgaEY) 0.309997775 -0.126897232 -0.087213709

EH Al al 3 S
2. A A% 9 sof g
HNABEAYFSUNE AN S A [EF9: otz ofel)
1 g d
71zx ©a 7|12+ zta
AR ZHoy
7|1zt
= It It It
—1OH —LOH —=1OH —=1OH
o= [ =N | = [ =N |
(BEXX| 2 (EXHX| 2% (BEXX| 2 (EXX| 2

2020.03.23 - 2021.03.22 650 573 192 208 303 321 539 635
2019.03.23 - 2020.03.22 719 719 216 213 285 280 650 573
2018.03.23 - 2019.03.22 995 1,061 236 245 512 524 719 724

(3=1) 2020.03.23 - 2021.03.22 O| 428} 0j| oSt X FX} ===/ A

43
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NH-Amundi E|XH3 S42dF FH ANF)EXME 12 A =Eh
DE A EAHFZANE NS (M AZE]
By DX 5
30.00
25.00 23.93
21.12
20.00
15.00
10.36
10.00
/.99 6.48
4.49 4.38 4.82
5.00 310 595 T
A2 14 A2 3 =2 54 MEe o3
[EH21:%]
xZ 14 x| 2 24 x| 34 x| 54 AU o2
7|12t 20.05.17 19.05.17 18.05.17 16.05.17 06.03.23
~ 21.05.16 ~ 21.05.16 ~ 21.05.16 ~ 21.05.16 ~ 21.05.16
ENOZEAEFSHNEANS
BEEE e HEAE 23.93 10.36 4.49 438 6.48
HAH=Th
H| W X| o= 21.12 7.53 3.10 2.95 4.82
TAEHSH (%) 9.10 9.99 8.81 7.63 7.63
22 20|AA-2I20l-E| R Z(C-
p2(51 5013y, 22.96 9.48 3.66 3.55 6.17
H| W X| = 21.12 7.53 3.10 2.95 482
FAEHSH (%) 9.10 9.99 8.81 7.63 7.63
A2 0)2R-2IaRI-7| 3 (C-F) 23.47 9.95 410 3.15 2.93
H| w X| == 21.12 7.53 3.10 2.52 2.61
TAEHSH (%) 9.10 9.99 8.81 7.63 7.63
20| Y722 XAF (C-
p2e(51 5l o) 23.24 9.73 3.89 4.10
H| W X| = 21.12 7.53 3.10 3.65
FAEHSH (%) 9.10 9.99 8.81 8.32
(F 1) H|ZX|#$: {KOSPI BEF x (70%) + KOSDAQ x (30%)} x (40%)+CABP 20 1.25yr x (55%) + Call rate x (5%)
2020.08.28 O] : {KOSPI ZHZT x (W ") + KOSPI 2FF x (1-W ")} x (40%)+CABP 20 1.25yr x (55%) + Call rate x (5%)
*W= KOSPI SET Al7HEY / (KOSPI SHF A|7ESH + KOSPI AT A|7HE )
(F 2) HnX|o A5 2EEST 5 EXMME| Ritkl= Eo 8 H|E0| BHHL[X] (XS LICH
(F 3) gEF =UE2 ST 7|7tEete FHFAUEZ 7|StHAUACE Hitot HoZ BT 7|7t Sotel Wi +=AES LEtl=
S K| L},
(F 4) ZRYSALEC A2 HHFLAE IYTE RE FF £ATHUS S0 288 EAMEHEM)E 7|zo=2
SIS LCE O] 22 FEXHMIENTANS +=AE0= 28Ex & FAHMEY 2otz B4 50| SHHE|X| AUASLICH
(& 5) TAE HEE%)2 i 7|7t 82 HEEX7|Fo| HetdtEl F7h0l 50| EEHAYLIC

4+
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NH-Amundi E|XH3 S42dF FH ANF)EXME 12 A =Eh
—— NI ELHFZUNEAN S [ HEH]
—m— |35
30.00
25.00 5393
20.00 W Rl.12
15.00 \\\\\
10.00 Y\
5.00
Y\ 2.14
0.00 ‘ ‘ 0.53
22 1elat z|§\%vﬁlrm\ 22 3ei% 22 auiat 225U At
~5.00 ' ~8:33
-10.00
[EH$1:%]
2 19X} |2 2EHK} |2 3k} |2 49X} | 25X}
7|2t 20.05.17 19.05.17 18.05.17 17.05.17 16.05.17
~ 21.05.16 ~ 20.05.16 ~ 19.05.16 ~ 18.05.16 ~ 17.05.16
A5 LA SANEAN B[X
HAR=3 Je e R 5303 1.70 6.33 6.3 2.14
H| W X| == 21.12 -4.50 -5.23 495 0.53
ST RO AT QER HAAR(C-
R 22.96 -2.49 -7.09 548 1.32
H| w X| = 21.12 -4.50 -5.23 495 0.53
Z220[AL-QIatol-J| B (C-F) 2347 -2.06 -6.69 3.28 0.24
H| W X| = 21.12 -4.50 -5.23 457 -1.18
FFE0gT-2erel-E A3 (C-
poe(=| =l 012) 23.24 -2.26 -6.87 4.89
H| D X| 2 21.12 -4.50 -5.23 5.77

(Z 1) H{IX|$=: [KOSPI 5HF
=
o

2020.08.28 O|H : {KOSPI 5%

X (70%) + KOSDAQ x (30%)} x (40%)+CABP 20 1.25yr x (55%) + Call rate x (5%)

X (W ™) + KOSPI 28 x (1-W ")} x (40%)+CABP 20 1.25yr x (55%) + Call rate x (5%)

*W= KOSPI SHF AI7HSY / (KOSPI SEF A7 + KOSPI £WF A|7HS )

(F 2) HlIX|$o #9800 2824 § FARIEO Ruigl= B4 W 80| BHIRIX] RUASLICE

(F 3) OX|2 /& ZFOHY7(ZH0] 670 D|2HQ HR +AES 7IMstR| R&LICh
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