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(031%) =BH F
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(Z= A o
Z172§H|8F4 00000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 HJH%
= o

F1) Z/EIHEL Of FAHIEO] £SO FEE, BIEXOR NZEE HE(SAANEE X)) o/0/8/ 7/EH/E H/EL &8 7/E}
Y2 57 +9ZH0) CHESI0] HEELITE, J|EH)S 2 B47]210] BB &L= N FAIES J|EHE B2 S FHAE AR,
277/710] HISIX| OfL/Bt SL201= S & LIS J|EIHE H 82 A0 EHIZ N o2 YAHLL 09 Ho/g + Y]
CL[ZI XS A H 2 : 2013.09.08.~2014.09.07.] L3, SFE S EXLEIS) HR XM SAHAE B J/F 31X HEFE/X OfL]8F Z&Z C-w, I, C-f, 9/
Fa2 7| SFE 55 C 57 F|EI 8 v & HAHE HEH D2 MAHEE 0/9 &0|E = Lz tirt

F2) B8 HEL 0] EXUGN XS5 B+2 J|EHE2 FF +YFH0| 2230 #5300 YF H&2 0l H0/F 5
gt

F3) G FHHE H[E2 0 FXLE A 0] FAILEIO] EAPS)E L EAF B BFEAL7| 7.0/ H70f J[EIH[EE J|E 2 FF 9 FH0f O
£310] ME5E], DEA DX 79 B9 JEISE & £ S8 B2 HEX SR 701N AEE= = 75 7/EIH/E 0] ZE /]

H

22 7 Giet/l), §5) £ HE of EX4ISS] IIEAHE £ 117/ (BGF O OE0IA A2 HE) S-S B2 o O 0.31%(1 £
Lo pBiEL C0.31%0/0 YA P2 B2 TEE e B2 A9) 0 2 0S30] iEcigion Lek LijH 2 olg S0
8 7 QB g, FESEAIES 32 NH YA E 2 7|E B HET 0L ZZ Cw, |, Cp, C1, S, Sp #9727 45
TFC 9SS S, 55 Ae +9FHE 7| HBE 55 A +YSH J|E1E b5 S SN2 AEBE Wb 22 03
&ojg + gLt

F4) SAAY L 817)7/210] Zifet FLONE HH AL SHAAYLE 82 FIHE ST, £77/2H0] FaHT] OPLIS &

LofE ZELIXC THAMNEE HEL QABHMSIY FEHAZE A&SIOZ YHHEL 0/9 &0/8 + A&/l [EHESAHHE:
2013.09.08.-2014.09.07.] &8}, ZEHETNEIS] Z2 NX AL I I)F $F SHET OfL/gt F5 Cw, |, Cf, #9572 7| SFE
Z5C +~9Z 79 7|EHH|& b S A &A= /(/‘BO/EE ”’/Tf/H/ 2 0/9f &0/ = &L/

X 1,000 Dt S EXIE AQ EXIXI7} HENSIA E|l= 48 4 H4H| 89| EX}7|ZHE G|A|(5X)

(SHel: © 8)

St 14 34 5% 1085
TEESPA % 87%;7‘;{%) may 133 343 576 1,266
SRCFYSH 178 561 983 2,237
EF Cesd3H 163 513 900 2,048
BF Cw ASH 78 245 430 979
B934 108 340 596 1,356
SR Cpr93a 138 434 761 1,733
SR =S d 80 252 441 1,004
ERS+AUABH 97 307 539 1,226
SR sprdSH 94 296 518 1,179
*I*%i 855;:;%%) - 133 343 576 1,266

X 1) EXAII} 1,000 LIS EXNHS H2 X-IHHOR HEY HOEZ OME/= MHTYSAE(E S H O/5F BN LS M T
AEL DEOT YOSL/) TL SETt 82 LA R SXNINLZ NEH HYLILL 0972 BE WEXS, H7F X722
5%, B+ 28 4 & B RHS.S AT D FHHLELC]. 2L S5 XA REA HE 27 & HES SISl HE,
w0 Y L Olof O S0 12 G2 E = 220 2I5H4]7] eI

14. OIQ. Hi 2 S ZHAOf 23S ApR
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o "MEIS)E WOl £ ABLITL OBl EXAEA S Z2Y Hxj EXFMETYLS SHO| 0j2HK| o
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M 3 5 WBERI| T YR U SSUY Sof B3t AL

1. MBEEE (T - 2L 3)
Of HetEX7|Fo| MEEE 25t Xi2= FAD|AL| Q2 ZHALL] HEO| 2|zt 7|3 AH 7| F0 2o & -d &
Rol, & HEHMEO CHS S| A Z A QI & ZHALS| A2 Ch3 ot Z& LT
7|zt A ZALESI ZAR|A
| 2 7| (2011.09.08.~2012.09.07.) SICHALS Sle SICHALS Qe
| 37| (2012.09.08.~2013.09.07.) AS| A ol LRS!
H 47| (2013.09.08.~2014.09.07.) AFQIS| A 0l =

7} 29| M ®

X 4 7]

20140907

H 37
20130907

H 22|

20120907

2,317,628,869

7,147,547,716

4,800,343,716

e 2,191,817,261 6,882,873,570 4,584,036,993
sz A ox3 125,811,608 264,674,146 216,306,723
IL 7| BfREA 92,821,201 537,609,381 12,823,402
RHtEA 2,410,450,070 7,685,157,097 4,813,167,118
IL 7| EtEAY 173,801,255 556,574,421 17,310,819
EXEA 173,801,255 556,574,421 17,310,819
Lo 2,039,037,561 7,319,694,044 4,376,982,800
L +=oxd3 -173,190,393 324,776,855 -87,041,496
IL oA = 370,801,647 -515,888,223 505,914,995
HEEA 2,236,648,815 7,128,582,676 4,795,856,299
I. 289 625,143,588 -413,956,885 603,729,614
Ol Rk=¢ 1,820,025 7,182,893 6,371,452
of o/ B 7 FXHl () 592,877,469 -470,571,885 549,050,787
7|ErO1 Y 30,446,094 49,432,107 48,307,375
I 28HI8 63,230,573 101,931,338 97,814,619
SAB AR 62,620,217 101,063,572 97,081,590
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dEEE
L &7| =0]¢
LR

L LESS-]

610,356

561,913,015

867,766
-515,888,223
0

1,311,000

733,029
505,914,995
0

2,539,400

F1) DOy S0/2 FAOOYS MK HEE LIE{YE NEEA 3G LEIIEN YE FAIYS 22 FFHED BRHOE H o

FAIU 2 Li=0f MSHLILE 1 SAAE 501 HH O FAEN 727100 9/£0/T, T4 HESY L8 100

2 100%(%7/&F) =2 2fL/C}

L}, CHXICH =&

#o &R 2 HE

CHAICH = & M 4 7] A 3 7 A 2 7|
20140907 20130907 20120907
I 28 XpAt 2,317,628,869 7,147,547,716 4,800,343,716
(1) A2 9 ox=2 125,811,608 264,674,146 216,306,723
512 gl SI M XFAF 125,811,608 264,674,146 150,241,917
=712 66,064,806
(B) LItzH 2,191,817,261 6,882,873,570 4,584,036,993
IR 2,191,817,261 6,882,873,570 4,584,036,993
II. 7|EFXpAH 92,821,201 537,609,381 12,823,402
HEQ7IEH0|L2 9,729,900 138,701,700
HMAO| 22 1,910,142 125,633,495 6,614,762
o|2-0| X} 20,872 74,442 71,483
7| EFXFAH 81,160,287 273,199,744 6,137,157
RPARSA (1 + 1) 2,410,450,070 7,685,157,097 4,813,167,118
1. 7|Ef &Lkl 173,801,255 556,574,421 17,310,819
HMAOX| 23 8,222,091 1,931,822 19,316
SX|OX 2= 79,852,003 267,921,849 2,259,010
22z 0)x22 7,244,621 24,969,760 14,972,223
7|EtO|X| 22 28,820 86,790 60,270
7| EFEXY 78,453,720 261,664,200
BXEA (1 +1D) 173,801,255 556,574,421 17,310,819
I 82 2,039,037,561 7,319,694,044 4,376,982,800
9| = of 2,039,037,561 7,319,694,044 4,376,982,800
I 0| o= 370,801,647 -515,888,223 505,914,995
O|go|dola -191,111,368 0
gt7|20| 2l 561,913,015 -515,888,223 505,914,995
I MAME™Z 34,191,553 463,928,613 14,593,314
IV. SR =2 207,381,946 -139,151,758 -101,634,810
REZEH (I +11+11 +1V) 2,236,648,815 7,128,582,676 4,795,856,299

JlFEoz B YA FHEE

By5/900, 37 X IIF
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Ch. &ALt

E=OA &M M 47 X 37| X 2 7]
20130908-20140907 | 20120908-20130907 | 20110908-20120907
L 2829 625,143,588 -413,956,885 603,729,614
(1) EXt9 32,266,119 56,615,000 54,678,827
O|At=¢< 1,820,025 7,182,893 6,371,452
7|Efo| 2! 30,446,094 49,432,107 48,307,375
(2) DHOjxFl 2 T 7bX}Q] 1,299,577,529 1,568,318,740 3,057,255,171
X| 2 =30 o k)2 500,471,338 70,688,462 513,100,811
THAY AL Z OH Of X} 2 778,849,913 1,291,718,261 1,647,035,857
Q& A 2|k 20,256,278 205,912,017 897,118,503
(3) OfOf At T TIpXpS 706,700,060 2,038,890,625 2,508,204,384
X235 #H0oj oy Xkt 629,575,239 87,191,574
THAHAFZ Of Of k2 373,956,368 1,223,162,219 2,325,474,764
2 PN ES 332,743,692 186,153,167 95,538,046
I 22HL 63,230,573 101,931,338 97,814,619
a4z 17,853,288 29,683,642 29,029,558
i ENEN 41,791,400 66,432,669 63,213,783
SESSE 1,831,098 3,044,471 2,977,386
AR Ep 2 1,144,431 1,902,790 1,860,863
7|EHH| 2 610,356 867,766 733,029
L 27|40/ (1-1) 561,913,015 -515,888,223 505,914,995
* EXp 2,039,037,561 7,319,694,044 4,376,982,800
* 7| 20| (2 or 1000 ZHEH 275.58 -70.48 115.59

+1) EFE +9&H9 &2 &7/z0/

A0/ BAER 79

58 545 ) LIt

20110908 -
20120907

20120908 -
20130907

20130908 -
20140907

13,264,597,894 13,264,597,894

7,245,448,355 7,245,448,355

640,826,831

610,917,277

657,773,294 9,569,928,866 9,714,538,126 4,335,495,859 4,207,833,062

4,335,495,859 4,335,495,859 11,502,874,139 12,035,743,520 8,592,921,643 8,802,861,426 7,245,448,355 7,568,377,953

663,354,384 5,869,390,008 6,197,546,616 1,986,975624 1,711,256,123

3|A=7|

s
of
N
™
(1]
r
H|
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20110908 - = 5,401,287,203 5,401,287,203 155,302,082 164,689,768 3,762,557,275 3,772,592,520 1,898,919,503 1,898,271,944
20120907
20120908 - | 1,898,919,503 1,898,919,503 3,440,794,322 3,588,234,933 3,854,699,755 3,908,645,746 1,643,297,090 1,736,798,038
20130907
20130908 - 1,643,297,090 1,643,297,090 96,386,434 104,767,435 1,480,837,339 1,543,125,245 258,846,185 204,939,280
20140908

k. 8 C 29

ol
&

20110908 -
20120907

20120908 -
20130907

20130908 -
20140907

7,962,363,471

2,467,643,014

5,644,212,041

7,962,363,471

2,467,643,014

5,644,212,041

132,504,280

137,710,005 5,748,059,193

7,583,867,520 7,893,658,845 4,605,069,087

327,603,467

341,361,409 4,363,724,300

5,839,647,966 2,467,643,014

4,690,258,191 5,644,212,041

4,505,175,354 1,608,091,208

2,381,259,966

5,868,816,238

1,480,398,096

A7 IZbE

20110908 -
20120907

20120908 -
20130907

20130908 -
20140907

29,954,272

10,420,283

32,184,913

29,954,272

10,420,283

32,184,913

104,097

164,920,799

78,006,889

104,000 20,177,481
171,609,156 143,998,513
83,570,004 29,308,969

20,188,273 10,420,283
144,015,176 32,184,913
31,001,642 80,882,833

10,409,394

38,856,623

84,753,275

A7 IZbE

20140224 -
20140907

78,635,625

82,900,999

24,146,700

25,731,930 54,488,925

57,169,069
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S|AHZ1Zt S

20140423 - 9,510,030 10,061,351 0 0 9,510,030

20140907

10,061,351

o

|
20140428 - 3,257,850 3,391,591 0 0 3,257,850 3,391,591

20140907

o

A7 IZbE

20140414 - 0 0 37,732,441 39,271,500
20140907

13,771,911 14,136,994 23,960,530 25,134,506

¥ DECO HL, sJI2t 52 dEX=E= OIA2UH0 28t MEAES ZESILICH

X WEEX| T 28U
Chgol £XHUHE o EXFAS| IAMIE LIEHY & 0j2jo] 284S BFHE R obLth
7 AWE 28 M)
(2014 9 9 2 07 U #, EL2I:%)

o Ay z=1d X224 =34 254 AHd ol
SFA) 2010.09.08. 13.20 5.16 6.69 5.52
ERQ 2010.09.08. 12.75 4.74 6.27 5.10
ER(C-e) 2010.09.08. 12.92 4.90 6.42 5.25
SR(Cp) 2014.02.24 13.49

Z2(S) 2014.04.23. 14.92
ZE2(S-p) 2014.04.28 15.64
Z2(A-e) 2014.04.14 15.40
EmbyES 2010.09.08. 11.34 456 6.05 5.61

= 1) B/ X]5~: [(JP Morgan Asia Credit Index) x 90%] + [(Call) x 10%]
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T2) JB T +YE2 HMES +YEL/LIC. LB H WA+ +HF0,
O,

mr
iy

L8 5 HEENI T L= e Y /80| HYET Y

IoF

T9) D87 oS0 45 B g2 FYT FYS NIFOR VEH £ AR U FINTE 7 9ES 2N 18 7 Y002 HE2

T 4) DA% & S 7[00/ 1 5 0/p12l &2 +YE2 7|l X &L/t

XHHA 8 AYZ(MH 7|F)

m OFA|OF2 2| E| (R A - R4 ZHE)(H) W OPA|OF 12| E|(RH A-THZHE)(H)(A)  m ORA|OFRI2| E|(RH A-THZHE)(H)(C)  m OFA|OHRI 2| E| (R A -XHZH)(H)(C-e)
= OFA|OF 22| E|(RH A -RH ZHE)(H)(C-w) m ObA|OF2I2| E| (R A-KHZHE)(H)@) = OFA|OF2I2| E| (R - K ZHE)(H)(C-p) = OFA|OF & 2| E| (RH A - R4 ZHE)(H)(S)
OFA|OF 22| E| (i A -TH ZHE)(H)(S-p) ® OFAOHR 2| E| (R A-THZH)(H)(A-e) m B ER| 5

20.00
15.00
10.00
5.00 .
0.00
A2y 22 2234 2254 4HY 0|z

(201449 € 7 A X, THl:%)

o sl 2214k A2 2Kt 123 u%} 241kt 2|25 1kt
ZEA) 2010.09.08. 13.20 -231 9.81 2.09 -
250 2010.09.08. 1275 -2.70 9.38 1.69 -

ZR(Ce  2010.09.08. 1292 -2.55 9.54 1.83 -

ZR(Cp) 2014.02.24 7.03

STimbyES 2010.09.08. 1134 -1.80 9.09 432 -

2 1) H[Ld X[+ [(JP Morgan Asia Credit Index) x 90%] + [(Call) x 10%]

T2) Qg T+ YEL AT +YELLIL). L B X7 +YEE LELET & HEFANIT FHEE B X HEO HIEA Z

ot L]}
=
F3) Aeg FYE0 A5t FEE o2 M JlF YL 7/ FHOE MEp +9/F2 AN FAAIFS +9EL2 J/ [fE + Yooz B2
210181 0/0F EL/L}.
74) OpA15F 9/ SEOI7[240[ 1 F O/BI2N @ +9&2 J/ ol &L/t
XHEE £ 8 AHZ(HH 7|1F)
m OA|OHZ 2| E| (A A - R ZHE)(H) W OFA[OH2| E| (R A-THZH)(H)(A) ™ OFA|OF 2| E|(RH A - R ZHE)(H)(C)  m OFA|OHI 2| E| (R 2 -XH ZHE)(H)(C-e)
= ORA|OH 2| E| (X A - X ZHY)(H)(C-w) m OFA| ORI 2| E| (R A-THZHE)(H)DH = OFA|OF 2| E| (R} A-THZHE)(H)(C-p) = &= X| =
15.00
10.00
- . I
[ I
0.00 -
21K K} H23uRt x| 24K} H2SER
-5.00
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