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1. J2HE

Of FXRMENS| MEMEE= 2R LA 2ot ME0 2ot 7YY AZ|IES EEFAZIF0| 28 A 7| =0
el ZYe|Aen, & MEMEO| CHSE 2[AZAFEQN B ZAte|AE 3 &L
71zt S| AIZ AT QI LA A
M 27| (2012.84 — 2013.8.3) BHTEALSE Qe SEALE gle
M 37| (2013.84 — 2014.8.3) BHTEALSE Qe SIEALE Qe
Ml 47| (2014.84 — 2015.8.3) SHEAtE Sl SHEArE SlE
F DEAAE K 264 DA LA HEHM)O| 2|H5t0] HHEXA7|Fo| XpeHEHO| 300 AR 0|52l B<
Ee HEFEXI|FO| AHAHEA0| 300 AR Z1F 500 AR O[5l ZAREM 2|A7|2te] T & X 240
ZH 38 2t 2o O StLtol| SiESte E O 6 /At UHYEXNSHES FIIE YASIK| Y2 dR0=
A LALRIL| A ZALZE HA E LT
7l QA RHE
(G -))
8 27
- = H 5 71(H2)) M 47| H 37|
2016.02.03 2015.08.03 2014.08.03
S XAt 244,292,489 268,358,608 767,107,945
ft5H 240,917,771 264,442,203 755,796,355
olg A oXlg 3,374,718 3,916,405 3,311,590
7|E} LX}AH 0 0 8,000,000
7| EFXFAL 1,898,984 443,039 1,416,444
REAFE A 246,191,473 268,801,647 768,524,389
7| EREL 0 0 36,788,951
EPVEY 0 0 36,788,951
e 281,703,445 293,251,568 731,735,438
ojolx=HyZ -35,511,972 -24,449,921 0
NIZEY| 246,191,473 268,801,647 731,735,438
2849 -12,327,996 -53,258,080 31,683,219
O|Xp£=2l 25,975 173,204 660,642
Of O /T 7 FXF 21 () -12,353,971 -53,431,284 31,018,095
7|Ep£0l 0 0 4,482
- -
9 OfLFUBS £8
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C}.

o2HI8 0 1,114 4,034
ojoj242 0 1,114 4,034
cH7| 202l -12,327,996 -53,259,194 31,679,185

L}. CHXIC =&
(Et2l &)

XN =&
- - H 5 71(82]) H 47 H 37|
® B 2016.02.03 2015.08.03 2014.08.03

L2 XA 244,292,489 268,358,608 767,107,945
RER=E VPN 3,374,718 3,916,405 3,311,590
g a Rt 3,374,718 3,916,405 3,311,590
EE 0 0 8,000,000
2= 0 0 8,000,000
ftEd 240,917,771 264,442,203 755,796,355
+=o5H 240,917,771 264,442,203 755,796,355
7| EFRFAH 1,898,984 443,039 1,416,444
HER7t5AH0+=3 1,898,666 442,670 1,414,252
0| 2-0| X} 318 369 2,192
X} AF = A 246,191,473 268,801,647 768,524,389
7| EREL 0 0 36,788,951
axgo|x22 0 0 254
7|EfO|X| 22 0 0 36,788,697
2 EA 0 0 36,788,951
9 = 281,703,445 293,251,568 731,735,438
ol9jdo= -35,511,972 -24,449,921 0
X2 = A 246,191,473 268,801,647 731,735,438
R 9 X2 =X 246,191,473 268,801,647 768,524,389
EENES 281,703,445 293,251,568 731,735,438
7|1Z=744 874 917 1,050
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£l H & A
R 521(8tI1) Hi47| X3
g =
2015.08.04 - 2016.02.03 | 2014.08.04 - 2015.08.03 | 2013.08.04 - 2014.08.03
eg4dEe2g8e -12,327,996 -53,258,080 31,683,219
S X! 25,975 173,204 660,642
Ol Kt &2 25,975 173,204 660,642
OH OH Xt 2! Dt B bRt 0 35,933 62,906,080
X222 04 04 X+ 0 35,933 22,572,525
X ESAHIIR 0 0 40,333,555
OH OH Rbe= 1t B ObRt 12,353,971 53,467,217 31,887,985
XS 20000 Rt 331,360 29,861,418 31,887,985
NESAEIIRE 12,022,611 23,605,799 0
JEte g4 0 0 4,482
2 g4 8 0 1,114 4,034
OO 2 0 1,114 4,034
SIlE012(EE YIleaal -12,327,996 -53,259,194 31,679,185
Tea0lo(Te Fgaal -43 -92 21
2. Az 4y 3! shojsg
SHLIUBSEXZAZ 20 HA 2R U AR E XIS A -T2 [EHo]:s40kE, B0lel]
52012 =
JI2tE &2 Jl2te &2
4 (2y) & oy
72
B4 B4 B4 B4
=X 2 =L =X
(XX ES) (BERNES (BRXEL (BERRZS
2013/08/04~2014/08/03 3,060 3,038 0 0 2,329 2,301 732 769
2014/ 08/ 04~2015/08/03 732 732 37 37 476 447 293 269
2015/08/04~2016/02/03 293 269 0 0 12 10 282 246
SHLIUBSEXBAZ2L0IHE2BMSANENIL [MA-TAE] B3 A [EHo]:340kx, B0lel]
82012 =
JI2AE D Jl2ter &1
2 (gy) & o
72
4 B4 B4 B4
=X 2 =L =X
(BXRES (BRRES (BXXES (BERRES
2013/08/ 04~2014/08/ 03 2,412 2,223 0 0 1,815 1,625 597 540
2014/ 08/ 04~2015/08/03 597 540 0 0 298 241 299 229
2015/ 08/ 04~2016/02/03 299 229 0 0 0 0 299 210
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0214 R 32 34 532 54 RTINS
&5 HAEE3Y | o015/02/04~ | 2014/02/04~ | 2013/02/04~ | 2011/02/04~ (%)
2016/02/03 | 2016/02/03 | 2016/02/03 | 2016/02/03 o
DB EXI|R 2011-08-04 -6.66 279 -8.23 2,60
DX 2 2011-08-04 -7.76 -1.09 -3.95 -0.18
== A 2011-08-31 -6.60 .42 -5.92 ~1.41
== 2011-08-04 -6.96 -2.80 -6.29 -1.26

(Z= 1) H|X|%= : [JPM EMBI Global Diversified X 95%] + [call 5%]
(0] SXAIE] HITX| 4L 20161 118 16AXEE HAEYOM, 0|HO| HTX|S 49
'[(JPM EMBIG X 47.5%) + (JPM GBI-EM Global Diversified X 47.5%)] + [call 5%]'E 7|=2S

(F 2) HluX|5o| #9800 2EE+ & FAMIEO Fitkl= 24 % H[EO0| SHAL[X] AUASLCH

Ll A8 =& FO0| (MT7|E)
(1EY ;20164 2& 3L, TR %)

——SILUBSE A SA S 20 HE S SN S A AE AL E A A -
—— H| WA 5=

15.00
o0s A 1258

5 00 B 506 7
0.00 /Aﬁ\ /// :

22 1ax_—— szadn. >~ a2z /S #3aan 2| 2607}

-5.00
-10.00 5% =4
~15.00 ~N_/
2000 -18.20
A2 WX | HD2dX | HDBER | H24ER | HIs5ER
== HESEE | 0015/02/04~ | 2014/02/04~ | 2013/02/04~ | 2012/02/04~ | 2011/02/04~
2016/02/03 | 2015/02/03 | 2014/02/03 | 2013/02/03 | 2012/02/03
BRI 2011-08-04 ~6.66 1.24 ~18.20 12.67
Bl R 2011-08-04 -7.76 6.06 -9.41 11.90
=2 A 2011-08-31 -6.60 1.94 ~12.55 13.00
B30 2011-08-04 -6.96 1.54 ~12.90 12.56

(Z= 1) H|X|Z%= : [JPM EMBI Global Diversified X 95%] + [call 5%]

(0| EXpAIENS| HlwX|== 2016 11E 16UXE HAL|YCD, O|FO| HlwX|4 £AE2 WH M HlWX|40l
'[UPM EMBIG X 47.5%) + JPM GBI-EM Global Diversified X 47.5%)] + [call 5%]'2 7|Z0 2 =M Q&LICh)

(F 2) HUX|Fo| +4E0 = 2L 5 FAMUE Fitkl= 2 & H[EO0| B X HUASLICH

Ch. HSERZ|IF Apotd 2
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HE[RHZE-TH2HE ] [ 2016.02.03 &M / &< : MOt %]

=2ZE0HE=2SSULZ
. =3 _ I & E - seme | o | ruse
P2 owa | wz | as [FE3M mu | me |7 |ssme| om [R U2 =
0 0 0 3,496 0 -82 0 0 0 83 0 3,498
0w o] 0w wm] 0o -] o] 0w ©o] | ©om| @
Chstol 0 0 0 0 0 0 0 0 0 413 1 414
F | o o o ©o| wo| 0| wo| ol ©w| we] w©in] os9
X Abat 0 0 0 3,496 0 -82 0 0 0 497 1 3,912
A1 ool | o] s ©o| -coa| | | o (2| o] (100.00

Pl =E]
7|E|
oz #*
mojm 42
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sy — o SNUE 5 | noso
‘_T"I = Al T (=] ‘=IE""II' x| x| Al 2 E-:I 01|E.‘
=a | w2 | os [PV muw | =z sexra| Jlg
Chatol 0 0 0 241 0 0 0 0 0 3 2 246
= 0.00) (0.00] (000 (97.88)| (0.00) (0.00] (0.00)| (0.00] (0.00)| (1.30] (77| (100.00
Tharer 0 0 0 241 0 0 0 0 0 3 2 246
A 0.00)| (0.00)| (0.00)| (97.88)] (0.00| (0.00)| (0.00)| (0.0 (0.0 (1.31)] (0.7  (100.00)
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