StLF UBS THMAR2E(F)= EXU4 Kool 58 2 9
(0 =2 A=A 5SSO K2 |A-)MX St
0 ASLICH

5l AEGHA = SelHQl SXECHS GHAID| HFELICH

[y

ZHO|SERHA B M

of EXEEA 120/20 SHAEXAE[FA-THAZE]0 et ENXLBME WES
SAES B UWEs 21 AsUC MetM St UBS 120/20 SAE XA

AT E Y S NS MOl BEAl ZSARADN T A SNAANE 9

OEAIDI BHELICH

© OtLEUBS 120/20 ZSA S RHAIEH[FA!]
© OtLE UBS Xt&t2E
D EOHEIAF S E

OHSIAFO CHSE KEAISH & 3l (www.kofia.or.kr)
www.ubs—hana.com) 9 Z6HAID| BFELICE,

SXIR2 2FII2tS

MIBAIAAE! — dart.fss.or.kr
) BXZAIAAE —  dart.fss.or.kr
&3l =HOIXl — kofia.or.kr
al

X HSENS A SHOIX 12

FEEIDIFAZEA SHANMIDLNS s JIMu=o0l

lEG AL

SISt SNABAS JITHAROl WA E=
S 93 T 205 oLEE R LICH. E& 0

=2 Lo L [T me

2 e A5 g o435z

JIotd =AlDJ| diELICH.




SEEIIFRY R

12,

3

~
m
Ar
ki

Ul g
& IH

< o

—

=
)|
=3
Wk
ol
Kl
©

o=l EXNg2
F2 FA0d

Wk
oD
KD

oF

3

Kl 2

A
i
o
ok

a

il
&l

13

KA

ol

<+

0

0
oD
Rr

il
oF

13

for
oJ
1]
J

d

7. EHAA FOI(ME JIE)

]

ol

3+

I3
=0
3J

]

ol

3+

il
A
)]

O 2 F=2

&

0 e

M3 5.

4+

ok

EA
<+

1Ty

<+
1

&

=

g

(1) EXXAUA 2E

(2)

XI1=201 S

Wk
0D

b

LA

2.

O ZXt

* &

L He

R0
el
&
=

(1) JI=

=
R

[

oK

i1l
10

oK
=
Rl
Cl]
]

Qm

A

“§OILIUBS &



OFLH

|.

(=)
o

Al R LAt

£ X2

R o)
WF 6D
mm._ Rl
ol =
Rl 00
ok X0

<
Mo Wk
ulo __
0 w
Ly

X
(=]

2

= Ch=

&

A
=

WAL FEXAF0| =

4.

o] ol 80
=K
_u._m_Jnm_._“
ol 7 o©
g
< RO
ol ™
il 55 K
H_._%m./.
|._A|,mmoo|_
S i
_ —
M_u_%
0 =
_A_,___o___T
0 = ol

Ol wp) KT

io OF Uo
sn
__me =1 -
oS
i w =
Ko g
=

Rl W ol

= JIJ OF ojn
&) < 3D 00

L0

At

S
=
S
|
[=]

p.S)
=

2|

s
Oz &cl o

H

(=]
o

H=AE

dR0E =2

[¢)

=

| M2t £20] 2HEE ARUYLA

Wk of jed
i1 B0 g1 5

oD O] J|J lof
RD Hi0 U T4

ofl

X OH &
=

, AE&&0l

S
AJ|2e EXA

X120 ol
EXdoz L= A

=N

7D WF

Mo =" Ol
S Kt ol <+ o

o0

]
b=

Xhd
o
=

50l UBS




Ul ok__ -] KD
H BRARY N ~ 5 H
:_mmm%%%m01 = & 2 5 . @
m_9%%5mm1m3% N s < < =
SR8 S v () Y s 0y (- =
33| S > = = 3w =
@ - RD — = 0% il
oD o © aJ 23 =<
Jlo RO o ._W__ T Rl
—_ - T (]
~ - @ R0 TR i0)
) o ol - R oo RO
KD = B o io < =
T, W} n Klo i RO =
W= g v K
= ar = 5 o o o =
DO = E2] il o3 W A -
T w 5 5 o ENTI
.A=._ RD 1o 0 ) ml = I [

- —~ ~ ioJ _.:._ __A_._| ar =] —~
5 s b = S 2B
- » i & - o 4 2

i B 50 m B O J®
O ko ) -~ S ® .
b Mm 110. = nv K =
N =0 [ = 04 = "
Mo E_v < — N ;_._ 110 . _1~H g K m_|_ OI_ O
| <|5|8(8|3|8[5|53 o hswo =35 oo L
T ololo]|d ~ N T ol R = < om
N = ol = = = =
= = 118 S = W ~ s 01 HO i0. . .D..
™ i B i0) TR mil= Jo %_ oo
= 7 il oo W T ~ 5 R 5
_mV_M R0 5 ur o i3 W = 3 R
- = 7] 33 20 3o
. ° = L oD ) el
N o - ﬂﬂﬁmmwmgw ~ oW 1
K Mt < Ki Ww > =) o0 A mw = o
w = = 05§3:gx|o__§ ml.,.ﬂ|a$5)
— ol =2 < o] ~ of S — i " il
ol P A - o° 0 or — of o ol <
o 113 o [ - ol = ~ 9 o of o s =
Kkl ® n B TS g~ G = K K = o P
< x Y AT T op . ur o1 R
RD z qp or o8 = W SO T ol Il =
R0 Ol @&Iélax AT
S W MHMEMEET L g .
RI ~ a R = 1o oD = <o 0 ® a7
M K o = oo « T = 3 a0
S RO KF m U =B
Rl S W 0
JIJ E
. K o

I
1
2
3.
4
5

A

S&

9ot UB



4

A

o3 o 4B - B o

fuiid

“§OILIUBS &

o0 O.
= = ) il il i B 1 X %
&+ M_A_o %w ____ﬁ, o= 5 Kog ooOp @ %ﬂxawo
o < W W g™y M L1 I
cL._l - & o Kk = =z S o) S 3l N = |
(=) Al ol o = ol - @ 1 ~ =) KF- g 15 i X0 <
ur 3 ill 3 {0 0 o= o o= g B ar ol g 8 =
= 2 =z PR sy Enwm g US
=] _ ok om S = @ "° W F o0 = - & M
< — <0 - S v 0} i) I = ulo
T = R =T T I S L R LU
2 io) & WK _ o= EOE 2 R oW 0 T @ m R o< 00 B
< % S s 02 KT g T @ mp=Eo W
3 i = = < Ko IS rr w o o) = = = o <J
e () =0 — N _ s Lo © o1 Ok &M Lol = of 1m0
- =z o 20 B o) M 7K B w00 R 3
W= ol o Ko R v~ o1 W < 5 = nEE 2ol
I 5 o 4_ S B s | ws s >R
=2 3 T Moz ®Samagd |25k |30 ag
U o< S KI0 18 %0 — zo KM Ko= =~ \m ™ = oo
c i o3 = 1 ) = T =
LA Tw R Fs Ty WS B = Ko "
ol = o ) K@y~ = S N & K o 00 o s ol K
= o <0 = or = a b m™¥ _ &5=zngd 30 op 0o W
ur - KH i - = o) o = M= — ok = oK 0 T
vox = 0 o) 00 — = < lw ol o = = 7oEr L 5 & & <
< n = < Ol & KO g - = = = o ul o o a0 Ko
=5 = o T - O 11 = B -/ (=
o1 2 L o Mg s Rwg W< gy D o oF ° =
o o N KI R0 > OIK ®@ o= o0k el = 3
o o 1 (0 = _ W5 X2 m®m =< X o M R0k s W S o W
= o o I @ | U ol r O™ K0 < B OO0 BMQ OB KOS R OM L
n =) I o | o Bl 0 & A& W) F) X w0 ok m M0 Kr R T X 00|~ o K S &
_ R, Y %>
W o kO = <
op 2 A0 o o = | H . . o o
Md 0 U T (] oJ o e} 0
NOm B <k ! QU0 <0 = =) > > >
= 3 A N ok > |80 = . K= 2 R R R
= = = - K 2 ) S S )
or om0 K S 23 | Ol Wk re} a S\ N
— ... Al MR = | _.=_I M
<) Ko oS K0 o | X _A_.
= .. _ Al w
" Km0 ®0 Ko — UL ol
o O = AR <0 < 7 o
i 1 T ) [ W = g o o <Ko b
T o B0 o~ < Rl = = (- =
O T T ioll U 3
. . - m“__ oD
~ 3 0 n o K-

x|
. B

6
Il.
1



f

(9]

FOd XA 0= 61 S RAKXILH Al

HO4
O

9]

o #&ol

},

o

M 110 =01 2

Ml 21

[=3]

70%01&f

(<]

i)

0
ol

=1
o

#* 200094E 6 1 22H Hl

= USLICH

=]
=

o

FO4 Hed o A
FAIDI HEELICH

215

SOl Teh MHEME #MZ

RS

[¢]

X

=2

=

2 MASKHEYA

Y

K
ol
3
Ko

n
Al
i
o
oK

.

nlr
&l

Wk

 ENe=

SOHA #E

SHl 4

ANSHE X 94 ZH 2

Rl

1

ot 0

Fe ENUTACZ

U
<)

JtXl==(KOSPI Xl

Sot &

Rr

i S

0

AR = XHOI CH

LICt.

b

S
=

FXI OkL

110
KO
T

I

=2
=

.

)
0
oF
ok

ry

il
Rl

Wk

tH, & HEXAS 20%H? LHOIA J1€IHX

0

N

=
e

ETF Ol

|

c
[usld

b

el
—

A
Al

=2 X
= T

|.

A
(=]

M &kel 70%0l

1y

ok

0

ad

ol
=

fS 280l0, KOSPI CHHl =1t==

=2
S

S
()

120/20 &

—

[—

P

¢

C|
=)

=
T

=

gl

St 2|

S

=

| 322 SO+

(==}

)

LICH.
SHE AIMIE

=

Azez2 A

=3

MOl A

c
ol

Cl

ol
x
[

R
0

Rr
=
K
ulo
oo

™

d

¥
1H

=8

olor& X

g

B OOHEDH0 T

=3

o
=

o2 Tt

, 1014

el FHe=z #XIoa el =3t
Bt OlatAl Kl

Hete SHAHWAM 23==(Long/Short) &

E=

X 100%

: KOSPI

(2) HIWMXI%=

©
Wk
ol

==
T

ETF Ol Xbatel O

t=

Ao

Wk

110

Ot

=8
o

i

0

A

AN+=2 &

=

[—

“§OILIUBS &

Jdedflt of Xi== C

Z ot USLICH

Bl Xl ==

=

=

X 100%

=]
=

o
=

A
o

Z KOSPI

O



IAE 2Y

HI Ol Xl Ol

=
=

£ ull

J

ol

(0]

oD

JU
A

by

A
fill

0|
o
3

an
R0

04, Bl Xl==Jt

LICt.

| OHOH O CCk

=0
= —

Al
L

ot0d

SXII=0 8l

J
3
Rr
Kt
1e)
4
)
i

O et "lwXl==

ioll

B

Hehdl =0l
LICH.

=
—

=Y

bl E 01201 XHoll HE =+2 S

=

[—

O DHOHONl
INDIEISI i)

=
=)

A
L

A

te

o X

A
o

=
e

A
=

m
o3
3+

Tl

oJ
of

JJ

=0

toF

-

)
100
OF

o]
4
®

Jo

o]
4
|
0
Jo

J
XA

Hll HE 2%

o
— —

t2 OHUIM =Xt

43

otel A

E
[=]

= PPN

BHE 93

S|
=

F

[y

S

- Risk Control &, ZZCI0|HAE S MEXR 9

)
il
oF
H
ol
=S

or
<+
=
1K
-
5
Ul
)
0
<r
K
z
=
KH
<+
mi
<l
o
T
Ul
il
0
<
Kk .
TR
ol el
nH oJ
0] RT
0 44
=5 =
iy ok
J R0
Al el
L
— o)
w H
o) =
= I oo

®oKE R

1 10%

&

sl

A0 E

K

il
0

o0
oF

X0

ok

0ir
ki

k|

H
K

ANER 2LIHE

=

al

&

K1

<+

o

ol

H

oD
KD

ol

o

Kl

2| 20%0[LHOIA

=
A

0

A Al
=

“§OILIUBS &

M, MHLOHE/0h==H UM

ZEALX RIS
N M}
e e e




8!

tX SsLICH Tetd X

BES

o

i
oL

Rr

LICH.

St
=

XXl Ot

ol
ol
_l

110

<

[0
0l

e o=

0

b=

ol

Ju
ol

ol

o EsE X XRetU

o
lo

b0

LICH

-

ioJ
6]

ol

0l
il
oF

i

20

ol

Ie)
ol

ol

__.Am
10

Wk
Gl

a

ul
Kl

& LICH

LIZ et

ol
o0
oF
J
o3

=0

H

INDIE,

I3
0D
KD

L

2 A 0l

AI1=22]

AR EXSIAE Z2E A BHEAI

L

ur
ok

0
o
o)

oll
ulo
10
Ok

JIeH &KX

11

t

¢

=7

g0l

Ol BlwA &2 20X, 1

ZIGH00F & /AECE AN 0 HEEXIIRIt

i00

100
oF
o)
oll

SXRE =2 WE

IH

ol O ok Koo R S - | |
Uom o U ol OW@MCO ol WMo K
Ko o0 mE | EREU R R _
R WR Sono |LW |42 0=
S = B S = TR - o
s wowm B o R = o5 ® oF
= W . o = W e 2T ul N —
= 0l KD Olp o® W <ok S 0l
T R = B T o = oo Y om
o L L L = M o =
= <J J A8 S & < i Bl 2
=5 ® = Az 0_ g B _ Uy B
T S L NS ) i wow |3 2S5 T
_ = - HN U 3 3 K =
= < | MW B S |B = &5 = = 0= >
xﬂ_o 2 i Do M %zy_ ooy z o m_._ o= RO
o o3 + g ol|Z o T K = o ot or
R I e = S T = u
Fa — D.__. 110 n =) __OH_ N ~ o | = S = .A_l
__Io = A_l a o = W.JI o ) ol S m ol 0o =
Rl KO o Qo 2 WD wmim S w g
A T [ Y B g |0 o= <5 R Ko J
___Mm%é w ol o5 O = N 0
[ B OBl O oo < o o RO = - RE ™ = =
L i B T T oo % =2
o= o s K =lor 5 4 W mw o . [0 S H R
o uWEs R ROIF WS < Tz o Uk
s g R ME oW ol | Ko O R 4 = _ =lw ol YU
T = TR o w|_ W om =
T I B =-S O = Ko of — or U0 pplor 2 {0
I o Bk " s o- ™ =5 |2 S & o2 =
_AT%MW@o_wa:_omm_mgamﬂurﬁ;gmM_
W = 5l L 212 - Y L
R R L R R LA =
SRR R R T m._le\uacaa_xglu
Xzo__rau&mungoo___o__oIA_.aam__d(aw_zﬂ
W B oo 20| |.&4|A_OM+1+ = ol
e H < ™ r A HAS 1 R
w6l R’r ) 13 ar n |_Ar_ o 3 'O iofl Mﬁ 5 © <0 “_M_ @ > <F
@%HM_NM_@W_.MEOM_I%WOIIQ@ = m
© U S A8 T 0 6 K
* w0 K o =
oF gl = OF o8
0 B <+ O T w  oF _.“_r_._”_ 00
K= n S g o W 0 oF
= = o0 20
va =)

o =2 U8

e

IH

Qm

A

“§OILIUBS &



0ir
)

i)

L
=

[SIPN

=9
ST

HEEXWAOA HeHzsol

i

1l

ioll
ol
nO

o
ulo

o
Ko

JJ

ol &Xto

{0
o3

<+
ioll
i)
K]
o

ul
9]

19

=}
[==]

otoi &M

A Al
[

13

=

o

of

0

=0l 8l

P

C
=

Helglg s2=z

=AY

Iﬂ},

A
=

=
jo—

(t

g
o3
3+

an

o
U

= A

tofeiel =+

O:!
[0S0 Z24atH & LICH

t

X

ZHE Sot! OIR0AN

Dl

Jl1&]

i CHOPDI2E SOl CHOdAkS

Hehdls(

=
o

Ol +=EBt=l SENS0 T

| Hle

9

ulo

AL
]

H

A
(=}

b

g
=

(Recall) 0l

9]

X
[=}

B @

0

Off CH

=

[—

—/

Al
Z< olol

St
=

iy
wor

o

o
oln

LICt.

L

=

Mz

=
[

|20l

ok

ol
o
ol

<
Kk

i)

o)

LICt.

A
=

RJ
o
of
KF

o1
]
K0

F

X

ot

(0]
w4

T2

t

it

S

Jdedlt, 2sg39] XS0l

LICE.

Wk

J
o)
o

U

0

’

| S0l et =42 M0l od=s = UALH

THEZ elotd Hefot Al

F

sy

S

OH == Ol CH

EC
el

ol et X

=

« 2009¢ 6

7l
oF
e

Ok

HRIH i O

=
Kk

THeE

FAID| BEELICH

1o

# JIEH O SAAE 2

00

LONINES

= gt5h

Sl

5.

HEX

!

Kl

o0

|
10

AL
e

&2 20% HRAOA =4 MHUMZ/H=HHE FIHESR

o

ok
70
Jo
al
4)
i

Wk

J
o3
3+

ioll

=
1o

o
100
oF
J

1o

o
ii00

A

“§OILIUBS &

OlafLIC



o}
In i
e I
— X Up
e 1>
TR oF
.............................................. ~E .
o
Mo
plo
(&N
Mo
Do
[ap]
Mo
plo
<t
No
Plo
Lo
&
of 2
- 5
T O
~ &

3]
=

9]
(Risk)

=3
-

He o BHEMAS]

ol e

KH

dHL

K

Il

o
ulo
0
oF

Wk 2l Ho ) ) ol e} K

ol 0 &I 00 Mo 00 _

mooog N m ok = = >

0 — 1o _ no T

o oo ol i iy [l =

A0 0 K T &l < R T ol R ~

o il 1 R o ol 5 == ol S N
s k< ik 2 o m o S
- _ F0 o el X _ =
N o T | P o - ] &S - - a M "t
ITMO 5 o Y LR o8 ) ~|RT S ~ |3 I
W = Rr = < = o = N o = |5 N o R
wmo. w2 wis B2 wllaw = w|ll =Ry
Sn % 1o el o> QN 1o Wk ot = M | ulo —
R &S o0 oD S o0 oD S ol | Uk 7 D

> W o+ = 2 R <+ 8 ol AT i
o < | < M o MH g 2l Uﬁ
5 oo M@ oy KoMw g KRR
[ S KR = = KR = = — ~K|UF K m AK
o 2 ad w2 = 2 w2 S0 U %

o Y o o o ™o W o WR W[z o fo5 o
Q0 o B il ® B 0® Zf|a B R U g o o K
S R ig T Gl R T il M. Hlo R M%< 0 Mo <+
o U e B[ e UF - T o M| U I R OW JJ 0
S — = W oF|lo — [} o OF|lo — oF| R 1© JJ M oF
© o ol oo ® JJ __|% T |lw o JJ U0 e =5 Bk -
4W o W|s WS ogog MR 5 W W By D
i Ko o Pl e B v = T e e v T e 1/ (S

Jjo ok o 5 . ok o 25 b o 20 Mo Ok
S~ om om e 3 S~ 0 ol m < = s~ m 37 = o W <0 -
Ea: Ao 2 _m__ U T (asy A T [ TR T s
R#UmodrCIRAT oGtk QIR DR S HBE
WS~ I YW ol S m < H olm = H Tlwm © m =3 o
F R =R MMM S| wmowr oUW S|oF R MO R Slok 4w RS
ol 0 0 0
Wm0 oF oF oF
OF oF ol ~J ol
= J Klo IK
1l 1l o i
ulo ulo ulo Ulo
— (qV] ™ <

Qm

A

“§OILIUBS &

_10_



t

X

20I0, &

@l AAEL JI=0 OE

[
[y )

F

(2011.12.1 JI&)

wl

Ju
[}
50

3+

ol
ol

0.03.06
.47
£.55
5.71
6.03

-1
3.24

11

0k
S)

ol
RO
w

2003.09.07

= Hl Xl ==

™| RP

or ol
B0 | >
00

Y
e

I
i 0

-N20 J1H3s
-HgelAE 2 4

IS
Ko

il
3
>

Mk
Ko

)

2
2
" %

o)

’

E
Is
=)

A& DI
% 6OI

(

=2
=
E 3

ol
=

12010
= 120/20

7.00
6.00
5.00
4.00
3.00
2.00
1.00
0.00
—-1.00
—2.00

A

“§OILIUBS &

_11_

D %)

o
A

I

C
[t

ATE +4E FOI(MAEINZF) :
120104 38 64,

L.

)
7. EXRAEF0| (HEIIE)
=



N
< O

LSS
Ko Ko

<

C1

— Hl R Xl ==
==
&

20100224

wv”\\:g\\/;/_/\_/ \—/

20100207

N

20100121

</

\4
20100104

20091011 20091028 20091114 20091201 20091218

h=4

20090924

8
-10

O el-2rojeted HE

20090907

-6

FAL S LICH

¢}

|
=

X

gHA=
LT =

Q
=

A A
TS

o otz

=
=)

C E
— T

)

OH 3] AFH(SE XtOHOH & Kt

OH Al

El

101329 70%

&% C1,C2,C3, C4
C-E, C-F, C-I, C-W

=X
=

0l =2 30%

SXI72 EXXOAH K

gt

H ole

o122 70%

=
e

HE =2
0l JI M= Xt

=
=)

F

I\

ol

=]
=2

2 A

A E OIESLIC

4, CHOH

0l
o3

3

oll
%0

an

0
0
v
<
<+

| 1.0%0ILHOll A

H

(S
=

b

HIOI X0 3

=
=

EH Ul

0l

A

“§OILIUBS &

— ]72 —

L.



EHOH S| AL F JIEHHIE

BN (=1)
EF A 0.710% 0.730% 0.030% 0.018% 0.311% 1.799% 1.478%
&5 C1 0.710% 1.500% 0.030% 0.018% 0.348% 2.606% 1.308%
&7 C2 0.710% 1.333% 0.030% 0.018% =l 2.091% =l
&5 C3 0.710% 1.167% 0.030% 0.018% =] 1.925% 2
&5 C4 0.710% 1.000% 0.030% 0.018% =1l 1.758% =1l
&% C-E 0.710% 1.000% 0.030% 0.018% 0.336% 2.054% 1.425%
&% C-F 0.710% 0.030% 0.030% 0.018% 0.328% 1.116% 1.396%
&5 C- 0.710% 0.300% 0.030% 0.018% =1l 1.058% =1l
&7 C-W 0.710% 0.000% 0.030% 0.018% =l 0.758% =l
X2 Al2I IZEELZFH H3MHE =2 N - N
Al 2 Al
=1) JIEHHIE2 S22 e L ZHHE S 0l FXAAENAM FAR-LIEHO2 NS5H= HIS(E5A
Hefglg & 2808 MA)SH HEdte X222 3IAHDII2H0] AWE BR0e= B SIHAZS
JIEHHI S HI&S FEXZ ALE6HH, 3AHDI2H0l ZGHA OtLIE ZR0les HEL(EDIZAEE
2010.3.6)7tXI2 JIEHHIS HIES HE LGN FFXZ AIS0t22 &H HIE2 012 &01g =+

EF A 281,579 674,558 1,107,817 2,395,339
&5 Ci 270,193 851,785 1,492,989 3,398,463
&5 C-E 237,529 748,809 1,312,496 2,987,610
&5 C-F 114,326 360,412 631,723 1,437,979
55 C- 108,431 341,828 599,148 1,363,830
&% C-W 77,685 244,901 429,257 977,111

=1) EXXOE 1,000 2t S EXFS 22 & - AFHC=2 2HY W22 (Hatde =2 L= B+
HE(E2HcHHIE He)S FHUSZ ASE HYLICH 0ld=2 2F MEXSGHH, A2t X
FUAE2 5%, =88 % T 2+ - HIESHIE2 2&FolC . 1
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SE S ANE 29,983,713
JIEHHI & 13,314,385
. @I &0 -11,380,620
~ O & 2 89
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