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Lt FEEXIFR0 2= B4 2 HS
XSHIE(=XAE M 9%, H)
v = E
(Class) | ¢c1 | c2 | c3 | c4 | o5 | A2 B E |cw [ c@ | cE | s |
XS 0.650 | 0.650 | 0.650 | 0.650 | 0.650 | 0.650 | 0.650 | 0.650 | 0.650 | 0.650 | 0.650 | 0.650
THORE AF | 1.500 | 1.375 | 1.250 | 1.125 | 1.000 | 0.800 | 0.050 | 0.980 | 0.000 | 0.750 | 0.700 | 0.350 o
AlEreiXt | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 o
Bt 22| 0.015 | 0.015 | 0.015 | 0.015 | 0.015 | 0.015 | 0.015 | 0.015 | 0.015 | 0.015 | 0.015 | 0.015
S8 | 2195 | 2.070 | 1.945 | 1.820 | 1.695 | 1.495 | 0.745 | 1.675 | 0.695 | 1.445 | 1.395 | 1.045
JIEFHIZ | 0.005 | 0.005 | 0.005 | 0.005 | 0.005 | 0.005 | 0.005 | 0.005 | 0.005 | 0.002 | 0.005 | 0.004 %:_5,
Z24-H8| 2.200 | 2.075 | 1.950 | 1.825 | 1.700 | 1.500 | 0.750 | 1.680 | 0.700 | 1.447 | 1.400 | 1.049
e B
HIE
(LEXAIE | 2.201 | 2.076 | 1.951 | 1.826 | 1.701 | 1.501 | 0.751 | 1.681 | 0.701 | 1.448 | 1.401 | 1.050
o] ER4.H
g mah
EIPS
SANHYIE| 0.248 | 0.263 | 0.261 | 0.257 | 0.258 | 0.258 | 0.248 | 0.257 | 0.257 | 0.259 | 0.248 | 0.259 A
F1) JIEHISS ZA2 GE L ZHHIE S 0l SXNENA AN, B=2M02 XE:HE HIZ(BA HHlE
2 SBHIE M) SOl Hgsts 2202, BA 3HHE(2016.5.2~2017.5.1)2 IIEIHIR HIEE FHI2
AF25I22 AN HI22 012 A0/g 4 AUASLICH C2F 0|4 BEo ¥, ClassCl HIES FHXIZ
A2t A SLICH
xF2) E24-HI2 HIE2 0l EXRENA XNEDE E42 JEHR SUS =X AETU(ES L HR J2AA
JIZE)O2 LH+0l AFSELICH
F3) SANHAHIES HE 3 HEE(2015.5.2~2016.5.1)2 ZSANUHIE HISS ZHIZ MESISE &AM HIE2
012 A0l 4 USLICH CHeF 0I8F BHEOl B2, ClassCl HIES =HXIZ AEsI}SLICH
<1,0002t3 SXtAl =2AXIF BEGHH H= =8 ¥ 24 HEY FAIIZHE GAl>
(E+$1:1,0008!)
S22t I Al 1@ Xt 3t 54 Xt 104 Xt
Cixs# - 231 671 1,080 2,181
A2 =453 99 256 584 935 1,924
B =433 - 79 247 429 956
E A - 177 547 942 2,045
C(w) =4 - 74 230 401 895
C(P) =& 152 473 817 1,785
S £A33 110 344 596 1,319
1) X 1,000 S EXNMS AR X AFNOL LLE 2A0Z (ALHE 242 L= EES CHES &
HUo2 AEE AALICH 012232 25 MEXSGHH, 2t ENFAES 5%, =428 L & 224 - HI2HIE2
U™SICID JFEGIRSLICH D2dLh AX 22X B He 24 2 HE2S JIEHIgS BHE, 249 oy
L= 0I5t 8 SOl Wmeh 22t & ASH K26HAIT| HFRILICH E8F Class C1, C2, C3, C4 £ =3 2 =58
£ HE2 £AZ52o RIS JEC2 1 SR Class C2, C3,C4,C5 £2AZSAO2 MEZ2 IIHGINH ME
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1. HREE
= El
- =

Of EXAIEL MHMEHEE 2AFZA0 28t BS0 2t JIgHIIE=s SSENI20l 28 2lHIIE
oliret H4EEHA2H HE M EO CHOLOY SIHIZAIE (A EIAHEH) Q2 RH ARTAME &2 21
AL A2 Usah
a2 ZASA
H11471(2014.05.02 - 2015.05.01) Es
H11571(2015.05.02 - 2016.05.01) Es
H11671(2016.05.02 - 2017.05.01) =E=
o RYNFIE
(=S H-)
QUANRHE
Hl 16 21 Hl 15 7| Al 14 2l
8 =
2017.05.01 2016.05.01 2015.05.01
284 81,931,935,671 108,865,818,707 124,432,646,240

81,111,757,511

108,023,303,361

123,592,442,271

gz % HX=s 820,178,160 842,515,346 840,203,969

JIEH 2EXHat 0 0 0
JIERRFA 560,006,036 719,415,684 1,248,367,193
INFAE= 82,491,941,707 109,585,234,391 125,681,013,433
JIEHS TH 287,075,925 3,778,560,383 24,376,116,060
SIS A 287,075,925 3,778,560,383 24,376,116,060
ralea 85,801,068,462 105,806,674,008

101,304,897,373

-3,596,202,680

0

0

A=A 82,204,865,782 105,806,674,008 101,304,897,373
22+ -4,840,597,567 2,819,459,406 27,410,487,086
Ol Kp==< 7,777,717 9,894,489 16,586,966

-4,848,375,284

2,764,034,616

27,359,656,872

JIEt==< 0 45,530,301 34,243,248
FEHE 1,870,000 2,750,000 2,904,044
HOHz==== 0 0 154,044
JIEHHI S 1,870,000 2,750,000 2,750,000

gil=0l%

-4,842,467,567

2,816,709,406

27,407,583,042
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1) QAMPEE M S MHHAM SO0l FAIDH0RS BIgist §EE LEtUHE XIE g 28012 S i
Tot FAOINE 22 DI ot B XHCOZ ERE FAIINCZ L0 M4ESLIC HiHeldE2 2F XA
& JIEez gLt AEEsete 7N FAENA20 1009201, FAMHE=SH Lat 100230l
2 HHSIEEE 100%(HIIE)2 ELICH

Lb. CHXICHZ R

(Er51: )
VEAVES:
Al 16 7l Kl 15 1 Xl 14 21
g =
2017.05.01 2016.05.01 2015.05.01

EaE=PAR, 81,931,935,671 108,865,818,707 124,432,646,240

S=HUXl= 820,178,160 842,515,346 840,203,969
S RPN, 820,178,160 842,515,346 840,203,969
sotsd 81,111,757,511 108,023,303,361 123,592,442,271
=ASH 81,111,757,511 108,023,303,361 123,592,442,271
JIEFREA 560,006,036 719,415,684 1,248,367,193
HE=otSH0l+== 559,365,166 718,592,717 1,247,386,019
Ol==0l Xt 640,870 822,967 981,174

A &b E A 82,491,941,707 109,585,234,391 125,681,013,433

JIEt2TH 287,075,925 3,778,560,383 24,376,116,060
HXIOIXS= 285,205,925 340,362,738 1,247,386,021
=== 0 N23 1,870,000 2,750,000 2,750,000
JIEOIXN S 0 3,435,447,645 23,125,980,039

S S A 287,075,925 3,778,560,383 24,376,116,060

a = 85,801,068,462 105,806,674,008 101,304,897,373

NN | -3,596,202,680 105,806,674,008 101,304,897,373

S & A= S 82,204,865,782 109,585,234,391 125,681,013,433

[2E] 85,801,068,462 105,806,674,008 101,304,897,373
C(w) 9,203,062,938 8,237,962,409 5,925,733,932
A2 39,254,153,912 51,026,761,126 41,838,230,412
E 6,379,220,029 7,941,197,933 7,302,547,818
. S 163,400,066 237,280,443 108,948,009
sHT C(P) 63,930,855 55,599,862 0
Ci 1,003,914,452 3,873,422,939 3,228,059,677
C2 2,642,196,399 2,683,359,948 2,669,491,336
C3 2,412,127,191 1,811,077,066 679,624,844
C4 1,118,743,011 760,717,107 3,267,310,108
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C5 24,571,300,255 30,446,420,645 27,684,800,077
(28] 958.09 1,000.00 1,000.00
C(W) 951.43 1,000.00 1,000.00
A2 943.86 1,000.00 1,000.00
E 942.16 1,000.00 1,000.00
S 948.12 1,000.00 1,000.00
C(P) 944.35 1,000.00 0.00
C1 937.30 1,000.00 1,000.00
Cc2 938.45 1,000.00 1,000.00
C3 939.62 1,000.00 1,000.00
C4 940.80 1,000.00 1,000.00
C5 941.97 1,000.00 1,000.00
zol
(EtS1: )
£ AN
&l 16 7| Al 15 | & 14|
= 2016.05.02 - 2015.05.02 - 2014.05.02 -
2017.05.01 2016.05.01 2015.05.01

M0

-4,840,597,567

2,819,459,406

27,410,487,086

7,777,717 55,424,790 50,830,214

7,777,717 9,894,489 16,586,966

= 0 45,530,301 34,243,248

OHOH Xt 1t & Dt Xt 117,892,281 3,315,512,566 27,377,677,281
N2 0H0H Rt 117,892,281 2,024,575,412 7,905,883,944
KN2SHE IR 0 1,290,937,154 19,471,793,337
OHOHXb&=2t EOtREE 4,966,267,565 551,477,950 18,020,409

A= Z 20000 Xt &= 2,295,320,109 551,477,950 18,020,409
N2SHEIRE 2,670,947,456 0 0

2 2 H =2 1,870,000 2,750,000 2,904,044
OO ===2= 0 0 154,044
JIEt2EHIE 1,870,000 2,750,000 2,750,000
[2E] -4,842,467,567 2,816,709,406 27,407,583,042

SI|=01Y(E= | CW) -456,448,232 -50,496,830 1,124,084,552
dll=Ed) A2 -2,882,154,042 479,161,121 11,034,162,562
E -431,534,407 109,878,047 1,708,608,220
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-14,508,789 -3,952,141 14,322,885
-3,069,782 1,823,802 0
-199,259,999 63,033,433 608,889,351
-246,167,731 -89,682,313 476,576,922
-99,972,513 33,549,505 422,012,221
C4 -33,720,908 59,358,775 3,649,997,210
C5 -1,848,622,017 687,853,772 4,402,654,051
(28] -51.06 26.01 223.14
cwW) -55.35 -6.59 265.95
A2 -64.92 9.35 204.86
E -63.17 13.44 199.01
__|s -69.63 -20.11 106.53
" em -50.48 149.21 0.00
C1 -105.08 16.71 131.19
Cc2 -79.80 -28.77 308.39
Cc3 -43.41 30.77 149.93
C4 -42.19 24.46 219.04
C5 -67.14 22.16 194.24
. HEE 43 & B E
CLIRER=E
pIEIE 0] THE Xt 31012 = Jlgte &2
z5 |2t
Ta | 3 | s | 3% |L4IDS | 233 | S0 | HH3%| e | 2o
2014/05/02~2015/05/01 623 636 13 13 269 295 487 535 418 506
Class A2| 2015/05/02~2016/05/01 418 506 88 88 263 279 259 271 510 519
2016/05/02~2017/05/01 510 519 9 9 78 73 205 193 393 371
2014/05/02~2015/05/01 37 37 0 0 65 72 70 77 32 39
Class C1| 2015/05/02~2016/05/01 32 39 6 6 51 53 51 53 39 39
2016/05/02~2017/05/01 39 39 0 0 15 14 44 42 10
2014/05/02~2015/05/01 19 19 0 0 37 40 29 32 27 32
Class C2| 2015/05/02~2016/05/01 27 32 5 5 42 43 47 47 27 27
2016/05/02~2017/05/01 27 27 0 0 38 36 38 35 26 25
2014/05/02~2015/05/01 55 56 0 0 15 17 64 68 7 8
Class C3| 2015/05/02~2016/05/01 7 8 1 1 25 25 15 15 18 18
2016/05/02~2017/05/01 18 18 0 0 28 26 22 20 24 23
Class C4| 2014/05/02~2015/05/01 422 427 5 5 53 57 447 481 33 39
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2015/05/02~2016/05/01 33 39 7 7 13 14 45 46 8 8
2016/05/02~2017/05/01 8 8 0 0 13 12 10 9 11 11
2014/05/02~2015/05/01 73 74 1 1 342 370 139 154 277 334
Class C5| 2015/05/02~2016/05/01 277 334 58 58 60 61 90 93 304 309
2016/05/02~2017/05/01 304 309 5 5 21 20 85 79 246 231
2014/05/02~2015/05/01 92 94 1 1 39 43 60 66 73 88
Class E | 2015/05/02~2016/05/01 73 88 15 15 34 36 43 44 79 81
2016/05/02~2017/05/01 79 81 1 1 14 13 31 29 64 60
2014/05/02~2015/05/01 36 38 2 2 25 28 3 4 59 72
class 2015/05/02~2016/05/01 59 72 13 13 58 62 48 49 82 84
) 2016/05/02~2017/05/01 82 84 2 2 54 51 46 43 92 88
2014/05/02~2015/05/01 0 0 0 0 3 4 2 2 1 1
Class S | 2015/05/02~2016/05/01 1 1 0 0 2 2 1 1 2 2
2016/05/02~2017/05/01 2 2 0 0 1 1 1 1 2 2
3. SR 24H
EXNAE F0l= ENXN ENEEN T22 Sl HMHE Az HEAR =AE2 Y2t S0t
O Hd £AES, Y FAUE2 J|2E +UE Bs4H= LIEIYH AJLUICH [TetM, TAUES E
AHAES] D2t HE 28 A8z EXAS EXAIDIN et =24E0] Eetd = UM, HAH &
NAHOl Olehel EXNAEES SHGHA HESLICH HEE +2UE 2 HEE K9S0 28 FE= Al10A
T= SUNHEGALY BYI|FELz MFE +UEZA &N FXNAIEL U822 I U8 £+ /ULE=Z E
T2 EQIGtAOF BHLICH
ot dERSAE (MA IIE)
(EH=I: %)
214 2 24 2 34 2 54 &Fu0|F
&5 E=43E | 2016/05/01~ | 2015/05/01~ | 2014/05/01~ | 2012/05/01~ .
2017/04/30 2017/04/30 2017/04/30 2017/04/30 &
Class C(W) | 2006-01-13 -4.86 -1.23 5.97 7.42 10.77
HI X% 2006-01-13 -1.81 -1.44 5.20 3.02 452
Class A2 2009-06-17 -5.61 -2.01 5.13 6.58 12.19
HI 0 X| < 2009-06-17 -1.81 -1.44 5.20 3.02 6.21
Class E 2009-06-17 -5.78 -2.19 4.95 6.39 11.96
E[ImBES 2009-06-17 -1.81 -1.44 5.20 3.02 6.21
Class S 2014-04-22 -5.19 -1.57 5.60 - 5.34
HI Xl %= 2014-04-22 -1.81 -1.44 5.20 - 4.67
Class C(P) 2016-02-04 -5.56 - - - -3.90
HI 0 X| 2 2016-02-04 -1.81 - - - 1.58
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Class C1 2006-01-13 -6.27 -2.69 4.41 5.84 9.13
Bl W Xl == 2006-01-13 -1.81 -1.44 5.20 3.02 4.52
1) HuXl+== 118292t = KOSDAQ 60% + KOSPI 200 40% =2 4HE, 2005E 112302 £ H 2014E 33 1920t

A= KOSPI 90%+ Call 10%Z &HE, 2014E 33 202 O0IFSE KOSPI LHEF 25%+ KOSPI &+ 40%+ KOSPI

28 5%+ KOSDAQ 30%2 A= &LICH

=2) X2 =

AL = — O AL | S|
AENE=E 2284 S TEESE

210l 2

8.00

6.00

4.00

2.00

0.00

-2.00

B Class A2
B Class C1
Class E

UENES
-4.00
-6.00
-8.00
Lt. &Y A8 FOI(MAEIIF)
( &2 %)
22 19/ 32 2Rt 22 34 R 32 441 22 5E R
= =232 | 2016/05/01~ | 2015/05/01~ | 2014/05/01~ | 2013/05/01~ | 2012/05/01~
2017/04/30 2016/04/30 2015/04/30 2014/04/30 2013/04/30
Class C(W) | 2006-01-13 -4.86 2.53 22.00 5.40 14.06
bl m Xl 2 2006-01-13 -1.81 -1.06 19.87 0.09 -0.43
Class A2 2009-06-17 -5.61 1.72 21.06 4.58 13.17
F[ImbyE= 2009-06-17 -1.81 -1.06 19.87 0.09 -0.43
Class E 2009-06-17 -5.78 1.53 20.85 4.39 12.97
bl m Xl 2 2009-06-17 -1.81 -1.06 19.87 0.09 -0.43
Class S 2014-04-22 -5.19 2.18 21.58 - -
bl m Xl 2 2014-04-22 -1.81 -1.06 19.87 - -
Class C(P) | 2016-02-04 -5.56 - - - -
[InbyEs 2016-02-04 -1.81 - - - -
Class C1 2006-01-13 -6.27 1.01 20.24 3.86 12.39
Bl Xl < 2006-01-13 -1.81 -1.06 19.87 0.09 -0.43
Z1) HIDKS= 112292 NKI= KOSDAQ 60% + KOSPI 200 40% & AHE, 20055 118302 2E 20144 32 1927}

A= KOSPI 90%+ Call 10%Z &tE, 20149 33 202 OIS E KOSPI LHEF 25%+ KOSPI &+ 40%+ KOSPI
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28 5%+ KOSDAQ 30%2 At=&fLICH
2

~

BluXl=2 =AElcs 2EE2+ S S0 RUEHesE 2+ &

44
He
=
0f0
o
iz
08
0
>
el
$0
i3
°
o

25.00
21.0?0.2@_315,9.87

20.00

15.00

10.00 M Class A2
M Class C1

4.5
<00 8; ggt-39 m Class E
1.721.011.53 .HlJ_-ll—I‘lz\l-_
0.00
-5.00
5615 5578

-10.00

Ct. HEEXI|Re THatd &

S5y sd IIMAE | 23 SEXtat SIS
p JIEH | RS
RIsSHE Al
72 = Al 2 = |[BEET | x Xo| | BEAH| == 23
T4 M 3 =2 | 22 | 234 Tt Ar JIE
0 0 0 811 0 0 0 0 0 8 6 825
CHetel=
0.00 0.00 0.00 | 98.33 | 0.00 | 0.00 0.00 | 0.00 | 0.00 1.00 0.68 100.00
0 0 0 811 0 0 0 0 0 8 6 825
KHAFE A
0.00 0.00 0.00 | 98.33 | 0.00 | 0.00 0.00 | 0.00 | 0.00 1.00 0.68 100.00

7| EF 0.68%

HlZ 1.00%
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(2017.05.01 D=/ &l A2 %)

=3 DHYAE | RSa| SEX
=EE SOIHE
zsteE alg JIEF AHohS oH
TE | FA | A | ol I | B | R4 Jler | 203
5@ .
797 0 0 0 0 0 0 0 0 14 25 836
LIRS
95.27 | 0.00| 0.00| 0.00| 0.00 | 0.00 0.00 | 0.00| 0.00 1.72 3.01 100.00
797 0 0 0 0 0 0 0 0 14 25 836
=D
95.27 | 0.00| 0.00| 0.00| 0.00 | 0.00 0.00 | 0.00 | 0.00 1.72 3.01 100.00
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