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KOSPI200 X5 X425 0 5.00% | -1000% | -7.00% | -15.00% | -12.00% | -18.00% | -21.00% | -20.00% | -25.00% | -30.00%
HE JIE7H4 1,000.00 | 90000 | 80526 | 85895 | 71117 | 76137 | 65755 | 60944 | 62486 | 54676 | 47386
HC dYU95 000% | -1000% | -1053% | 667% | -17.20% | 7.06% | -13.64% | -732% | 253% | -1250% | -13.33%
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=
(HESHSYE - 2008 | 1.95H [ 2.028f | 1.93 8] | 1.99 b4 | 1.90 Hf | 1.86 B | 1.88 B | 1.81 HY | 1.75 Y
K$EH9E)
[AH2 3] KOSPI 200 X|=7} EEE AL (5= 45)




NH-Amundi Z 2|0} 24 gH2|X| FH

EXFAEHFY-THYY

]

10%%
&
-10
-20
-320
-40
-S0%
~-60%
-70%,
-80
-90
——KOSPI200X| =5 = =2 8§ —f i e =X =lR
T& T T+1 T+2 T+3 T+4 T+5 T+6 T+7 T+8 T+9 T+10
KOSPI200 X|4=7+4 1000 900 800 700 600 500 600 700 800 900 1010
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HE ddxAE 0.00% | -20.00% | -22.22% | -25.00% | -28.57% | -33.33% | 40.00% | 3333% | 2857% | 25.00% 24.44%
HE SHRUE 0.00% | -20.00% | -37.78% | -53.33% | -66.67% | -77.78% | -68.89% | -5852% | -46.67% | -33.33% -17.04%
Hi+g
(HESH49 5 - | 2008 | 1.89H | 1.78 b | 1.67 H | 1.56 5 | 1.72 6 | 1.95H | 233 B | 3.33 1Y | -17.04 HY
SE R
g 425 % S X))

[AH3l 4] KOSPI 200 X|5=7t & &

20%
107
o
-10°
-20
205,
~-40
-50
—FRKOSPI200X| = 5= T =20 B —flh e RS
T2 T T+1 T+2 T+3 T+4 T+5 T+6 T+7 T+8 T+9 T+10
KOSPI200 X| =74 1000 900 1100 900 1100 900 1100 900 1100 900 1100
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KOSPI200 X+ XN+ & 0 -10.00% | 10.00% | -10.00% | 10.00% | -10.00% | 10.00% | -10.00% | 10.00% | -10.00% | 10.00%
HE J|EH4 1,000.00 | 800.00 | 1,15556 | 73535 | 1,062.18 | 67593 976.34 621.31 897.45 571.10 82493
HE YY+YE 0.00% | -2000% | 44.44% | -36.36% | 44.44% | -36.36% | 4444% | -36.36% | 4444% | -3636% | 44.44%
HE FH4AE 0.00% | -2000% | 1556% | -2646% | 6.22% | -3241% -237% | -37.87% | -1026% | -42.89% | -17.51%
tig
(HERHTYE - 2008 | 1568 | 2.65H | 0.62 HY | 3.24 8 | -0.24 HY | 3.79 8 | -1.03 Hf | 4.29 Bf | -1.75 EH
R4 EH49E)
[A2] 5] KOSPI 200 X|+7t 2HY FAL(HSH0| 548 F2R)
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71°8: Geometric Brownian Motion 7’8, 10,0002 A|=Z2j|0|M

- SAEEAl A7t B &4 -27.24%

- GI7h E|OiEA: -82.21%
p It HE0|% HE =& M

= M7 HE 5 KOSPI200X|$ 7|Xx EA|Z

Mean Median Stdev Max(¥) Min(2) MDD(H 7| Zh)

FUND 12.96% 1.75% 32.45% 19.66% -14.06% -66.01%

KOSPI200 5.48% 1.71% 16.38% 9.15% -7.67% -41.19%
*Mean : 13 7|7t = EQ| H, Median : 1d 7|2t=AES| SUL, Stdev: Y& +=AEQ| AHAE2tEl BFHA
MDD: Maximum Drawdown(X|Ci& 4 &)
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