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H32 SRS WP L SSAT SO 28 AL
LMz
0l EXHAES] THRRES SILAA 28t HEO 28t IS5 HIIES FESXII20 28 31HI1=0
ot RS S ASLICH S THRME0N CHet 3 M2 A0l & 2 Al H 2 TS ZSLITH
oIz SIHZAE Ol & ARSI
A6 HIAS S /SR
A5 HIAE S /TR
R 40 R ERNEE
o QAHRI L (2 F, %)
CEEES
e = 671 57| A 47]
< (2020.04.28) (2019.04.28) (2018.04.28)
2EXH 9,454,338,845 15,296,030,127 155,659,469,280
! 9,104,664,734 15,099,895,453 1565,459,442,993
oA E 0 0 0
S-S/ AR 0 0 0
Ha ¥ oxF 349,674,111 196,134,674 200,026,287
7| Et 28X 0 0 0
7| EFApAE 14,339,130 49,658,720 2,200,809,024
AHEES A 9,468,677,975 15,345,688,847 157,860,278,304
225 0 0 0
7| EHRRY 14,290,345 49,496,756 2,206,905, 741
S S 14,290,345 49,496,756 2,206,905,741
e 9,889,958,317 16,318,713,062 158,828,851,602
TAxdEF —104,958,520 6,821,139,293 —7,183,864
olyjoizg —-330,612,167 —7,843,660,264 —3,168,295,175

N 9,454,387,630 15,296,192,091 155,653,372,563
£ A AA

- = 67| A 57| 47|
< B (2019.04.29 ~ 2020.04.28) | (2018.04.29 ~ 2019.04.28) | (2017.04.29 ~ 2018.04.28)
2259 288,686,338 -7,527,839,570 -3,258,573,337
O| Xt=2! 1,831,086 2,287,530 4,981,950
Hf =F==2 0 0 0
of ol / = 7 Fxpe) (&) 286,855,252 -7,530,127,100 -3,263,555,287
7| EF2] 408,883 10,685,313 92,762,384
23H|& -8,344 —244.542 —2,484,222
THEHES|AL 0 0 0
foi =2 -8,344 —D44 542 —2,484,202
7|EH|Z 0 0 0
EESIED 289,086,877 ~7,517,398,799 -3,168,295,175
ofoff sl M 8 0.00 0.00 0.00
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Lt CHXICH = H (S &)
a = X 67](2020.04 .28) A 571(2019.04.28) A 471(2018.04.28)
N 2 2 of 2 o
At o 0 0 0
2 8 A o 9,454,338,845 15,296,030,127 155,659,469,280
HIdox 349,674,111 349,674,111 196,134,674 196,134,674 200,026,287 200,026,287
1. HF LI LR 349,674,111 196,134,674 200,026,287
2. 0% 2 0 0 0
3.5712 0 0 0
& A 0 0 100,000,000 100,000,000 2,800,000,000 2,800,000,000
1.88 0 0 0
2. o =AY Mo 5= 0 100,000,000 2,800,000,000
3.ofelol s 0 0 0
4.4&2 0 0 0
R 9,104,664,734 9,104,664,734 14,999,895,453 14,999,895,453 152,659,442,993 152,659,442,993
1. X252 0 0 0
2. Me5H 0 0 0
3.5z 9,104,664,734 14,999,895,453 152,659,442,993
4. 7|EtRItEE 0 0 0
oM AR 0 0 0 0 0 0
1. I AE 0 0 0
fsita MEXM 0 0 0 0 0 0
1.48 0 0 0
2. EX| 0 0 0
3. 548 0 0 0
4. 582 0 0 0
IIEf2 RN 0 0 0 0 0 0
1. ARt 0 0 0
2. MM A 0 0 0
7| Et &} & 14,339,130 14,339,130 49,658,720 49,658,720 2,200,809,024 2,200,809,024
1. ERIIEH0|xZ 14,254,578 49,435,668 2,200,391,666
2. Ho|e=3 0 0 0
3.0|5=0| X} 84,552 208,094 184,152
4. 0|l EE 0 0 0
5.7|Eto| =3 0 14,958 233,206
6. 7| EFRFAH 0 0 0
7FYBAMLF 0 0 0
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ok £l
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0| B &2 A

o+ 7715 HoIxI 22
RGeS
sixlojx 32
2ojx22

Ho kA 0:

N
m
00
4
2

An
T
o|X| =0l 2el &
Z|Etoxlg2 8

L | 5 A

ook

2

2

i
T

-m

1.
2 MBEAT| PO RN B
3.01g2oiZ

(2re 2= 21

-619,699,044
Mol -326,261,465
HEI|: 0
(71Z=7+A4 =7]:  9,889,958,317.00
M7|: 16,318,713,062.00
HME7|: 158,828,851,602.00

A &2 & A

BB

o o

’_

i

FAHe R2EsA

9,468,677,975

oo o oo

14,290,345
0
0
14,290,345
0
0
0
14,290,345

0

9,889,958,317

~104,958,520

-330,612,167
olelgolZ

PN =
FAxHF

956
9,454,387 ,630

9,468,677,975

9,468,677,975

14,290,345

14,290,345

330,612,167
0

9,454,387,630

9,468,677.975

15,345,688,847

15,345,688,847

oo ooo

49,496,756
0

0
49,494,172
2,584

0

0

49,496,756

49,496,756

49,496,756

0
16,318,713,062
6,821,139,293
—7,843,660,264

937

—7,843,660,264
0

15,296,192,091

15,296,192,091

15,345,688,847

15,345,688,847

157,860,278,304

o oo oo

2,206,905,741
0

0
2,206,830,877
74,864

0

0
2,206,905,741

0
158,828,851,602

—7,183,864
—-3,168,295,175

980
155,653,372,563

157,860,278,304

157,860,278,304

2,206,905,741

2,206,905,741

—3,168,295,175
0

155,653,372,563

157,860,278,304
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Ch =AM (B2 &)
I = #671(2019.04.29 ~ 2020.04.28) #571(2018.04.29 ~ 2019.04.28) #471(2017.04.29 ~ 2018.04.28)
E. o = OH El" o
2 8 = 9 289,095,221 - 7,517,154,257 - 3,165,810,953
1. =XI4=9] 2,239,969 2,239,969 12,972,843 12,972,843 97,744,334 97,744,334
1.0l Xt 5= & 1,831,086 2,287,530 4,981,950
RIS =] 0 0 0
3. TR 408,883 10,685,313 92,755,705
4.7|EtERF 0 0 6,679
2. ofof xt2| 2} B 7}x}e 297,731,305 [ 297,731,305 5,588,417 [ 5,588,417 1,949,537,132 [ 1,949,537,132
1. X2 5ol off /€ 71Xt 0 0 0
2. S ool /= IR 0 0 0
3. $= ZH ooy /= 7}xpQ 297,731,305 5,588,417 1,949,537,132
4. HF Ao SR oo /= 7 FAte 0 0 0
5. THA A Zof o /= 7Lkt 0 0 0
6. 2| gt el /g 7txte 0 0 0
7. 7|EFALY 0 0 0
3. o of X} &3} HI}xpL 10,876,053 [ 10,876,053 7535715517 [ 7,535,715,517 5213,092,419 [ 5,213,092,419
1. K| 25 @ol ol /g 7kxt& 0 0 0
2. M FS ol ol /E7txt& 0 0 0
3. S oloh /H IRt & 10,876,053 7,635,715,517 5,213,092,419
4. HAFACHE Mool /H7kAtE 0 0 0
5. b ArZ oo /g 7 bRHE 0 0 0
6. 2| gt eh/HItAtE 0 0 0
7.7|EtAtE 0 0 0
2 & H 8 8,344 8,344 244542 F 244 542 2484222 F 2,484 222
128558 0 0 0
2. TR 0 0 0
3. FEIFTE 0 0 0
4 MNETESSR 0 0 0
5. XZFFR 8,344 244542 2,484,222
6.7|EHH| S 0 0 0
go1eold (== 7l ed) 289,086,877 289,086,877 -7,517,398,799 -7,517,398,799 -3,168,295,175 -3,168,295,175
e ol(E= FHEITEY) —0.0000000472 —0466495599 —0.0000000472 230410257 -0.0000000472
282 83 4 s
(S92 F, 2AR))
- SIAHII2t B
Jl2t= &1 Jletg &1
IEE &0
|2 o (2 EHod
I 2 0H A= 2 0H B 2 0H A= 20K
(EX X2 = (EXX 25 = (EXX 2= = (EXRES) | T
DTHZE 0= 22HS SERL HERRE(HHETHA)
2019.04.29 ~ 2020.04.28 163 153 10 9 74 70 99 95
2018.04.29 ~ 2019.04.28 1,588 1,557 40 38 1,465 1,366 163 153
2017.04.29 ~ 2018.04.28 6,953 6,953 2,634 2,636 7,999 8,001 1,588 | 1,557
FHZHFH-2T240I(A)
2019.04.29 ~ 2020.04.28 66 60 2 2 28 26 40 37
2018.04.29 ~ 2019.04.28 612 593 13 12 597 550 66 60
2017.04.29 ~ 2018.04.28 3,313 3,313 483 483 3,184 3,171 612 593
=208 7-2Z2121(C)
2019.04.29 ~ 2020.04.28 18 17 0 0 11 10 7 7
2018.04.29 ~ 2019.04.28 418 403 12 12 540 490 18 17
2017.04.29 ~ 2018.04.28 2,119 2,119 273 273 1,974 1,962 418 403
=203 72-22t2l(C-e)
2019.04.29 ~ 2020.04.28 11 10 0 0 4 4 7 6
2018.04.29 ~ 2019.04.28 77 75 1 1 81 74 11 10
2017.04.29 ~ 2018.04.28 403 403 98 98 424 422 77 75
=420/ R-2Zo-IJjeIHAZ(C-P)
2019.04.29 ~ 2020.04.28 43 39 3 3 16 14 30 27
2018.04.29 ~ 2019.04.28 297 287 7 6 290 265 43 39
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=420 P-2Zol-gXMHZS(P) 0.51 -5.39 -3.07 9.83 0.20
Hl ) X| =~ -6.01 4.13 4.35 7.39 0.15
220/ 2-2221-J421H 2(C-Pe) 0.76 -5.15 -2.83 - -
Hl 1 X| == -6.01 4.13 4.35 - -
1) Hl W X =: Credit Suisse Leveraged Loan Index(90%) + Call Rate(10%)
F2) X2 2AE0= 2EE+ S HEEI AU 2= B4 L UIE0] BHEE X A UASLICH

[2020.04.28 & TH / £+ : A& %]

_ =a TS E St R
%;L%‘ | om = | mEE | L, | ne | ESE [aER E.:.mo;Hf JIE | RS
s 0.0 0.0 0.0 91.0 0.0 0.0 0.0 0.0 0.0 3.5 0.1 94.7
= (0.00) | (0.00) | (0.00) | (96.16) | (0.00) | (0.00) | (0.00) | (0.00) | (0.00) (3.69) | (0.15) | (100.00)
KRW 0.0 0.0 0.0 91.0 0.0 0.0 0.0 0.0 0.0 3.5 0.1 94.7
(0.00) | (0.00) | (0.00) | (96.16) | (0.00) | (0.00) | (0.00) | (0.00) | (0.00) (3.69) | (0.15) | (100.00)

F1) () UHE FESEIIF? NS HHl BISS LIEHSLICH
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