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A A o174 (2013.11.18 71<)

- 1990 M=thstal A<k}
- 1998 71823 Analyst
- 1999 $t=- 21837} Analyst
- 2001 University of Chicago MBA

A 844 - 2003 JP Morgan, Credit Portfolio Management
- 2005 248 9] FAE Senior Manager
- 2007 A AAFEE 9] F A" Senior Manager
- 2011.5 A& (P 7FEZ)F35AF Portfolio Manager
- 2013 Samsung Asset Management (Hong Kong) Limited

6. AL Fol

FAA A Fole Fapzbe] Ay S-S =gaxt 2dE Adow A FoEe Vb FYdES
et AYPUTh. weba, o] FelES FAAIE] V|3te] g 8§ AHom FApape] FapAa|7]e] el
FolEo] gl 4 o, HAY Fapd Aol v FAAAS RAgEA ZFHFUth
d=d F9F
HZ 1 HZ 29 HZ 3d H 4d 54
713k (12.11.16~ (11.11.16~ (10.11.16~ (09.11.16~ (08.11.16~
13.11.15) 12.11.15) 11.11.15) 10.11.15) 09.11.15)
A F A7+ 42.36 % -1.13 % -25.11 % -10.00 % 15.30 %
A 39.65 % -3.08 % -26.66 % -11.77 % 13.04 %
C1 38.97 % -3.55 % -27.03 % -12.38 % 12.03 %
C2 39.21 % -3.45 % -26.98 % -12.38 % 12.03 %
C3
C4 40.33 % -3.26 % -26.86 % -12.38 % 12.03 %
c5 39.52 % -3.17 %
Ce 39.46 % -3.33 % -26.96 % -12.26 % 12.32 %
Cw 41.04 % -2.07 % -25.87 % -10.79 % 14.21 %
H| 3l %] = 26.63 % 7.31 % -3.98 % 7.03 % 18.77 %
F1) HuAF o 8] *#10%+HMSCI Wor ld Hedged*90%
F2) HuA| 7] FolEol= FEET 5 FAAME Fxe= By 9 ov]go] v E A gdFs Ut
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Q. — — ’ _
Cw Wrap Al##8 oluluk o]0l 30%
o EzpZ o] 100 ] ] 30915k o]Q)Fo] 70%, 90 ]
1 o 10] Ak o)) Fe) 30%
B 2 w1 A o A o) 4
F1) @ Aol Bavlzel ue ol sEor PPyt
F2) AH Bl FeREe 47 W9 WA wusACEAgA Ee BAFAAAD) B2 A5 483
S aHUth A58 WS FEEAF, BN L FHEAGRY B0 E BAA el
g 5 dedn
. AARA T R Be L G
(1) o] FA4lEe] #AAH T
A FH] & (A3, %)
B A3t i SEIBAR-E _ 4 T By
(202) | ooy | BN | AR D000 e | |Gl 5
o B B H] & & | JAEFA7 T | Adv] &
B B .
A 0.90 1.00 0.06 - 0.1003 | 2.0603 2.0603 0.2249
C1 0.90 1.50 0.06 - 0.0871 | 2.5471 2.5471 0.2554
C2 0.90 1.40 0.06 - 0.1013 | 2.4613 2.4613 0.2015
C3 0.90 1.30 0.06 - 0.0752 | 2.3352 2.3352 0.2418
C4 0.90 1.20 0.06 - 0.0924 | 2.2524 2.9524 0.2118
5 0.90 1.10 0.06 - 0.096 2.156 2.156 0.2264
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Ce 0.90 1.12 0.06 - 0.0998 | 2.1798 2.1798 0.2302

Cw 0.90 0.00 0.06 - 0.0929 1.0529 1.0529 0.2278

Ci 0.90 0.50 0.06 - A4 1.46 1.46 2AH]
AR AzagdERe AL $F ol - e

1) Z71e] B IALEFE thEd) o] V)3l wheh 2] Agg

Ce EAx= HAuzr} B4 A8 7|30 A AR =& (AT, %)
2010-05-03 ~ 2011-01-16 1.49
2011-01-17 ~ 2012-01-16 1.37
2012-01-17 ~ 2013-01-16 1.24
2013-01-17 ~ 2014-01-16 1.12
2014-01-17 ~ 21 EFa] A L 7}4) 0.99
F2) TR - HENEE A FAS Vo R ByEY, eSS FAkste] AFEdE Ay
F3) 7|EpH] &2 o] FAPAIE A BdA, dtEH o XEH = S (THAYHE 2 S8H]&A9)e
24 3 AI7Ire] AHe Ao A FAAES VeSS VR FAdFEHANeH, A7)
o] AH3sFA] ol st Hg-ol= A UIA 9] ZEHH]ES ASAsle] FHXZ AAsIonz A
H| &3 Ao]dt = ol&Hu k. ohet, AP Ud2RE 1do] AHetA] e FAAEH(F YA 3 A
S FA3E FAHX v abEo] Erlsd 4 syt
T4) THAYN L2 A7l A B A FAAEY FAAHNES VT2 FAHA
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SANIA AFo| wpE FPFTT 5o H|go] FrtE A 4 glHuU.
F5) 7|epn] g 2 FEA YN Lol = o] FAAE o] g EEAAI Y FApgk v &S Mt e BEARA
Eto] njgo] ¥gtro] JdHFuUT).
<1,0009H FA2pA] 227 el He R 2 B - n189 FEx717HE oA (e )
= a5 3d 5% 109+
203,970 643,014 1,127,061 2,565,509
AEg = -
AF AR 01,0009 X 1.0% = 100,000
C1Zd = 7193
Sullale e W _ 254,710 770,602 1,293,409 2,813,876
AL B 2 g A8
B4 v -
CeZd~ 217,980 687,182 1,204,477 2,741,729
CwEa~ 105,290 331,927 581,794 1,324,326
CiZd~ 146,000 460,265 806,742 1,836,372
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