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Z0l et HHDUH, 5 MPHEZNH oI AR ZAIE 22 20 2AI2A32 O3 25LICH
J| 2t S| A2 AL 0l ZHAe| A
XM 521(2013.01.01~2013.12.31) i getiel iy li=aRell ESIPS
XM 621(2014.01.01~2014.12.31) A 3| H " 0l ESIPS
XMl 7 21(2015.01.01~2015.12.31) A 3| H " 0l ESIPS
Il QAMREE
(chel: 8l)
77| H 67| X5 7|
o} = (2015.1.1~2015.12.31) (2014.1.1~2014.12.31) (2013.1.1~2013.12.31)
=N =N =AY
=t A
. 2 = N s (258,923,929,969) (648,139,669,411) (899,099,734,521)
1. 2 2 o x 2 4,701,370,399 14,370,286,943 38,849,588,513
2. 7t = A 252,371,485,901 621,725,086,498 860,106,078,619
3. o Ay A =z 1,851,073,660 12,044,295,970 144,067,389
. 71 E} Xt A (2,130,758,011) (7,035,194,115) (38,944,992,218)
Xt A = A 261,054,687,980 655,174,863,526 938,044,726,739
= zH
. 2 g £ ZH (89,108,322) (385,959,402) (1,424,630,334)
. 2l Et = zH (4,063,275,747) (32,432,086,007) (115,562,648,598)
£ H e AH 4,152,384,069 32,818,045,409 116,987,278,932
Xt =
2l = o 267,913,070, 721 622,364,360,320 821,057,447,807
X} =2 = A 256,002,303,911 622,356,818,117 821,057,447,807
g M o X =2 5 A 261,054,687.980 655,174.863,526 938.044.726.739
. 2 = & o (8,577,285,673) 33,547,536,580 75,075,561,476
1. F At T o (113,484,208) (528,695,280) (1,249,388,800)
2 of of of & 3} H I} o] ¢ (86,949,426,727) (140,820,009,475) (270,978,820,504)
3 of of & A 3} H o & A (90,640,196,608) (107,801,228,175) (197,152,647,828)
n. & g H =3 3,657,827,923 7,039,946,253 11,544,691,142
1. 2 g & T 2 420,720,770 799,035,741 1,300,041,384
2. m oj % %= 2 2.922,179,005 5,646,253,077 9,261,085,802
3 F Et % %= 2 168,288,299 319,614,287 520,016,546
4. A B o B o2 2~ 2 105,180,178 199,758,924 344,495,359
5 7 E} H = 41,450,671 75,284,224 119,052,051
nm. g 71 == o 2 (7,235,113,596) 26,507,590,327 63,530,870,334
F1) XHEE L &AM eE 83 EHOIXNN SAIE 2AIBDNE Sot0 #0188 4= ASLICH




oaed A3 U SsE
(CHS|: SHOLX} wHotRl
S|H 7|12t =
s T e J|2ve B
T & 712t 23 stof
_— =L I A SR B g | 2o
(EXX 2 (EXX &) (EXX =) (EXX2)
20130101 | \2e 57y | 478574 | 855965 | 888364 | 969643 | 1004769 | 448732 | 446007
20131231
20140101-
Solaipal | 448732 | 448732 | 295661 | 308567 | 492741 | 511352 | 281510 | 275805
20150101-
Soloipal | 281510 | 281510 25455 25,681 200,118 | 202595 | 116406 | 114,155
20140101-
50141931 0 0 4517 4573 2544 2575 1,973 1,097
20150101-
S0181931 1,073 1,973 2546 2575 3711 3,765 809 783
20130101-
013010 403,403 | 403403 | 632448 | 653907 | 754436 | 779352 | 348820 | 345363
20131231
e 20140101-
BFC |Soia1aa | 348820 | 348820 | 275069 | 287093 | 373527 | 386893 | 271457 | 270115
20150101-
Soloipal | 271457 | 271457 25,807 26,015 187,813 | 189,733 | 117441 | 115727
20140101-
50141931 0 0 965 978 257 259 709 720
20150101-
20151231 709 709 391 395 790 795 310 309
20150101-
50151231 0 0 1,337 1,331 1,307 1,256 30 75
20130101-
So191931 40,384 40,384 26,069 27,327 50,946 52,841 19,137 18,500
20140101-
SO141931 19,137 19,137 10,581 11,165 10,400 11,004 20,782 20,762
20150101-
So181931 20,782 20,782 1,729 1,762 21,643 21,274 900 1,302
20140101-
e 50141231 0 0 3,050 3,003 1,607 1,626 1,443 1,468
S Tr
20150101-
So181931 1,443 1,443 897 908 1,280 1,298 1,060 1,053
20130101-
50131231 0 0 5199 5,262 830 825 4,369 4,437
20140101-
0141931 4369 4,369 59,882 62,525 20,397 21,433 43,982 45,590
20150101-
So181931 43,982 43,982 11,011 11,118 26,211 26,534 30,336 30,119
20140101-
50141231 0 0 621 630 114 115 508 514
20150101-
20151231 508 508 475 478 360 364 622 622

+AE (MA JIE, %)

z=2 14 z2 29 zl2 3¢ zl2 54 232 0l
(2015.08.01~ (2014.03.01~ (2013.03.01~ (2011.03.01~ (H& e~
2016.02.29) 2016.02.29) 2016.02.29) 2016.02.29) 2016.02.29)

(&) -1.47 -2.55 0.71 4.07 8.63




EF A -7.29 -2.35 0.92 4.30 8.88
s% C -7.76 -2.84 0.42 3.78 8.34
55 | -6.85 -1.88 1.40 4.79 9.40
E% C-P -7.38 -2.45 0.18
E5F A-e -7.05 -2.90
&% C-e -7.29 -3.17
E% S -7.05 -2.98
&% S-P -6.99 -3.00
= EMPNESE -3.58 -0.69 -0.38 3.71 6.51

* HlWAl4=: 33% Barclays Capital High
Morgan EMBI Global(& 3+ &l Xl)

Yield 2% Constrained (&3&} d&llXl)/ 33% JP Morgan GBI-EM/ 33% JP

1) HLX=2 =2AE0es SEES S EMRIEN 2ute B4 L HIE0| X LASLICH
F2) HdEA AES 6H‘:F |12t Sote SMXEZ JIGHEAYUASZ HAte 2deZ )2t Sote B =
AES UEUW=E =x1LLC
F3) EFY 0l =2UE9 ?é. 2t ER4Yg SFAIE0 OE £+ UI| 20 =LE2 HIIF HE = UsUCH
F4) SF]C-P22 FLR MR&EFHCZ 2802101 140l III_PII OfLIEH et Y =248 JIHE Mot SL
Ct.
HEA FAE(N)
2200 AT IHE) T
10.00 8.63
6.51
.00 407 371
>
0.00 - I
0.69 -0.38
-5.00 558 2.93
-10.00 747
21 22213 223 2254 2™ oz
F1) AEZSAE OdiZes 2E &8 #+2USHS SE6I0 286l & EHEMNE JIECZ HMYBIASLICH

Lt. &Y A8 =0 (M JIE, %)
JI2t F2 19Xt F=2 28Xt z=2 39Xt Z2 49Xt Z2 59Xt

(2015.03.01~ (2014.03.01~ (2013.03.01~ (2012.03.01~ (2011.03.01~
2016.02.29) 2015.02.28) 2014.02.28) 2013.02.28) 2012.02.29)

S XHAEH(EH) -1.47 2.64 7.56 13.46 5.32

55 A -7.29 2.86 7.79 13.70 5.60

E% C -7.76 2.34 7.25 13.14 5.07

&5 1 -6.85 3.34 8.29 14.23 6.10

&% C-P -7.38 2.75

EF A-e -7.05

E%F C-e -7.29

£5 S -7.05

&% S-P -6.99

= BMPNESE -3.58 2.29 0.24 10.66 9.67

* HlWXI4=: 33% Barclays Capital High Yield 2% Constrained (&3}

Morgan EMBI Global(2 3+ &l Xl)

ol XI)/ 33% JP Morgan

GBI-EM/ 33% JP
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15.00 13.46
10.66 967
10.00 756
5.32
500 264 779 -
0.24
000 [
-5.00 358
-10.00 7.47
EHT1E%} EHZ2H%} HZ3HE% by 25 ER
Z1) OiGE40E J0IE DE 5 +0ZAS EH0I0] 280l SNAS(MANE JIZ02 RAIASUT
Ct. ZEEXIIRY It &
(2016.02.29. BT/ CHSI: BOr2, %)
Exl=3 THAHARIE E i XpAH | =
ssg 78 RS EE foen |28 DANE | e | msey
7 | A2 | os |wusxsd| 84 [ =9 gEma] e | 23
e 0 0 0 240,910 0 0 0 0 0 0 0 240,910
= (0.00)[ (0.00)f (0.00) (98.64)] (0.00) (0.00) (0.00) (0.00) (0.00) (0.00)[ (0.00) (98.64)
sz o 0 0 0 0 0 -1,828 0 0 0 5143 0 3,315
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