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MWEMEE AFGA| 2ot HEO 2

X712l i

I
m
4o

(=) = nl &y
=8dH Sof st
XI&H

A7)0l 2ok 2| A 7| =0

7. 4 REE (Tt &)
N.4.7] SEW H.2.7]
20160328-20170327 20150328-20160327 | 20140328-20150327
[ 2LX}AH 40,530,336,576 80,343,574,614 16,159,980,176
=3 40,325,308,295 79,939,123,071 16,079,717,511
52 9 ox2 205,028,281 404,451,543 80,262,665
IL 7|E}XFAL 254,320,417 384,341,174 1,427,332,675
KFAFE A 40,784,656,993 80,727,915,788 17,587,312,851
1L 7|EfELx) 268,949,390 412,601,072 1,238,246,021
ERVEY 268,949,390 412,601,072 1,238,246,021
I o= 38,693,169,291 83,362,861,509 15,244,857,916
I $ox=™a -328,396,612 288,223,537 158,690,262
. 0|9 A= 2,150,934,924 -3,335,770,330 945,518,652
INIZEY 40,515,707,603 80,315,314,716 16,349,066,830
1.22209 5,884,137,307 -2,559,761,686 1,114,580,589
O|Xf2=2l 2,889,121 4,005,081 1,240,373
Oy Ofl /T 7 FXF 2 () 5,880,975,337 -2,565,329,706 1,110,710,631
7|E}o| 2 272,849 1,562,939 2,629,585
I 2248 685,655,590 776,008,644 169,061,937
TS| AR S 682,231,960 772,127,134 168,737,827
7|EfH| 3,423,630 3,881,510 324,110
1L ct7| 20|29 5,198,481,717 -3,335,770,330 945,518,652
L}. CHXICH == (Et2l: &)
H.4.7] H.3.7] H.2.71
20160328-20170327 20150328-20160327 | 20140328-20150327
I S8XAH 40,530,336,576 80,343,574,614 16,159,980,176
(1) 32 9 ox2 205,028,281 404,451,543 80,262,665
&2 gl SIAKFAH 205,028,281 404,451,543 80,262,665
B) e7=3 40,325,308,295 79,939,123,071 16,079,717,511
FoASH 40,325,308,295 79,939,123,071 16,079,717,511
IL 7|EFRpAH 254,320,417 384,341,174 1,427,332,675
WEQ7I=EHO|L2 254,184,685 384,002,197 1,427,239,697
0|2=0| X} 135,732 338,977 92,978
RFARSA (1 + 1D) 40,784,656,993 80,727,915,788 17,587,312,851
II. 7|ERELXH 268,949,390 412,601,072 1,238,246,021
Six| 01X 22 148,930,066 183,111,449 1,202,580,561
22zO|x|22 119,950,664 229,336,033 35,637,380
7|EpO|R| 22 68,660 153,590 28,080
BRIEA (I + 1) 268,949,390 412,601,072 1,238,246,021
L = 38,693,169,291 83,362,861,509 15,244,857,916
2| = ol 38,693,169,291 83,362,861,509 15,244,857,916
II. o] AN Z 2,150,934,924 -3,335,770,330 945,518,652
olgo|yddol= -3,047,546,793 0
£t7|20| 9 5,198,481,717 -3,335,770,330 945,518,652
I A™ME™Z 322,378,605 21,994,419 1,066,528,377
IV. SR =™ 2 -650,775,217 310,217,956 -907,838,115
AHEEH (I + 11+ 10 +1V) 40,515,707,603 80,315,314,716 16,349,066,830
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Ct. &=AH LM (THe: &)
H.4.7] H.3.7] H.2.71
20160328-20170327 20150328-20160327 | 20140328-20150327
L 2849 5,884,137,307 -2,559,761,686 1,114,580,589
(1) EXp20l 3,161,970 5,568,020 3,869,958
O|Xt==< 2,889,121 4,005,081 1,240,373
7|E}O| 2 272,849 1,562,939 2,629,585
(2) ONOfXFQ! TF =7pxpQl 5,882,174,275 32,824,660 1,112,566,315
2ol=2 ooy k}2! 5,882,174,275 32,824,660 1,112,566,315
(3) ONOfXF2 Tf TIFApA 1,198,938 2,598,154,366 1,855,684
ENCTEE TP e 1,198,938 2,598,154,366 1,855,684
I 28H|8 685,655,590 776,008,644 169,061,937
(=X =P 205,490,633 229,019,358 48,553,009
o228 438,578,818 500,575,641 111,167,853
SElaag 23,484,625 26,173,626 5,548,903
APRAErAA 2 14,677,884 16,358,509 3,468,062
ZEAFQ! & 4= H| 1,980,000 2,200,000
J|EHH| 2 1,443,630 1,681,510 324,110
L. SH7|2=0|Q (1-11) 5,198,481,717 -3,335,770,330 945,518,652
HEXSES 38,693,169,291 83,362,861,509 15,244,857,916
* Ch7| 20| 2(ZF2k or 1000Z}+EH 134.35 -40.02 62.02
2. dEY MY QU gof Wy
(TH: BHEER)
7|7kX Xb il 7|7+at Xt
72 sz CEs oy sty Jebiif e
3 | 39 | 3% 39 | @A+ | B | @A 3o
A Saia 9,133 9,342 12,265 12,903 | 12,594 | 13,177 8,804 9,068
A-E S~ 9 10 159 169 15 16 153 163
27| S i~ - - 12 12 1 1 11 11
(14.03.28
C Egia 2,583 2,645 7,745 8,112 5,475 5,780 4,853 4,977
15.03.27) | C-E S22 59 63 535 562 220 231 374 394
CP ZEg|A 186 186 513 538 163 171 536 553
CP-E Zel|~ - - 64 64 30 30 34 34
A S~ 8,804 9,068 17,689 17,794 9,003 8,882 17,490 17,980
A-E S~ 153 163 139 138 181 177 111 124
| S g 11 11 71 71 16 16 66 66
37
(150328 | C Zaia 4,853 | 4,977 | 50,789 50,678 | 8656 | 8489 | 46986 | 47,166
~ C-E g~ 374 394 371 368 329 324 416 438
16.03.27)
CP 22 536 553 1,498 1,488 328 320 1,706 1,721
CP-E Eg|A& 34 34 67 66 63 61 38 39
C-F 2 - - 15,000 15,000 - - 15,000 15,000
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S-P 2YA - - 9 8 8 7 1 1
P S - - 21 21 - - 21 21
A 28§~ | 17490 | 17980 | 5781 5918 | 13,759 | 13,960 9,512 9,938
A-E 2|2 111 124 487 502 | 229|234 369 392
s 2gA 66 66 179 186 28 29 217 223
| C 23~ | 46986 | 47,166 | 1,776 1836 | 26091 | 26137 | 22671| 22,865
47
(160328 | C-E 232 416 | 438 | 1931 2,003 615 631 1732 1,810
~ CP 2~ 1706 | 1721 647 658 363 366 1,990 2,013
17.03.27)
CP-E 22§~ 38 39 146 152 43 45 141 146
C-F 23§~ | 15000 | 15375 0 0| 15000 | 15375 0 0
S-P 2~ 1 1 99 102 15 15 85 88
P 22 21 21 237 244 24 25 234 240
3. LEEXZ| e 2EHHMH 7I8)
Of EXtLIES MT7|E 2EHH2 ot 5Lt 28482 FAAS] EXAHEEHY =58 E2(AX A
E AeZ ¥ET +dE2 SV ¢ V[GHET +dES P FUE2 V[UE +YES LiEH A
YLICE Lot O] 2EHH2 2 A9 HY7|T=L2 MHEE A2z EXAte dH EXAIE w2t =Y S0
SetE o+ A2H, 2tAol 2EHHO0| Do 2EHHE ETOHA| HELICH

I17+ 214 224 234 438Y o
—
(16.03.28~17.03.27) | (15.03.28~17.03.27) | (14.03.28~17.03.27) | (HEY~17.03.27)
A 22 9.19% 2.51% 4.08% 4.16% TV
A-E oA 9.57% 2.87% 4.44% 4.44% 2
C Eoi& 8.87% 2.21% 3.77% 3.86% *3
- = . 0 . 0 . (] . b T
C-E E2 9.41% 2.72% 4.29% 4.29% T4
CcP i 8.97% 2.31% 3.87% 3.06% *%
HAX|EFOFD 15.50% 5.51% 5.44% 5.64%
=) A 2 A0 2022 2013.04.03~2017.03277HK|Q| 7|72t £QE2S AWASUSL|CH
F2) A-E SefA0] =952 2013.04.11~2017.03.277tX|Q] 7|2t = ES AEASIASLICE
F3)C 229 £=AEL 2013.04.03~2017.03.277tX|Q| 7|2t =AES HEFHASIFELICE
T4) C-E Sef29 £=E2 2013.04.11~2017.03.277 K| +=AES AYASIASLICE
F5) CP EefjA9| =9 &2 2013.05.13~2017.03.277}X|2| =& HEASIFELICT
= 6) &1X|3=£ Barclays US Corporate High Yield 2% Issuer Capped Bond Total x 38% + J.PMorgan Emerging Markets Bond Index

Global Total x 19% + MSCI World Net USD Hedged x 24% + MSCI Emerging Markets Net x 14% + E2322| 5% £ HIEoZ 2L oH,
Faxxo +=S0= ULEANEANES § YEEAY|F0 Roikl= 25 3 HE0| YLK IASLIC
720171 69 9Y 0|3 AMR|SE CH2I 22 HIXSE HFED FFO| BEAS £8 HEJt 47| BOXH +98

HEE A o HL|Ct Bloomberg Barclays US High Yield 2% Issuer Cap Index (Total Return Gross) Hedged to EUR x 38% + MSCI

u
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World Index (Total Return Net) Hedged to EUR x 33% + Bloomberg Barclays Global Credit Index (Total Return Gross) Hedged to EUR x 24%

+ 22| 5%.

Lf. A & FO|(MH 7|&E
T 1 Xt 2 Wkt 3k} 4 A%}
. (13.03.28~14.0327) | (14.03.28~1503.27) | (15.03.28~16.03.27) | (16.03.28~17.03.27)
A SeiA 4.29% TV 7.28% -3.76% 9.19%
A-E Sg|A 4.22% T2 7.65% -3.42% 9.57%
C 2g& 3.98% T3 6.97% -4.04% 8.87%
C-E 2|2 4.07% T4 7.49% -3.56% 9.41%
CP 22 0.57% %9 7.07% -3.95% 8.97%
XX EFOFD 6.22% 5.30% -3.61% 15.50%
=1) A 22j20| 2052 2013.04.03~2014.03.277}4X|2| 7|7 £olEQlL|C}
=) A-E 2220 2052 2013.04.11~2014.03.277}X|2| 7|7t £olEQlL|C}
=3) C 2|29 4952 2013.04.03~2014.03.277X| 2| 7|7t S QL C}
Z4) C-E 22§20 42182 2013.04.11~2014.03.277}X|9| 7|7t £l QlL|C}
Z5) CP 2|29 2952 2013.05.13~2014.03.2771X|2| 7|7 £ S QL C}.

Z 6) &1 X|$=+ Barclays US Corporate High Yield 2% Issuer Capped Bond Total x 38% + JPMorgan Emerging Markets Bond Index
Global Total x 19% + MSCI World Net USD Hedged x 24% + MSCI Emerging Markets Net x 14% + E252| 5% HEt o2 A ME|USH,
HFAX|o| #=AE0= YLFAYAES & YLFA7|F0| Bitkl= 24 3 HE0| BtAL K| Ls%u'-lﬁf

F7)201749 6 9¢ 0|2 X CH21 22 HUX|+2 HALH &20= HuX|$o £ HEIL ¥7] &
MEE M of ™ L|Ct Bloomberg Barclays US High Yield 2% Issuer Cap Index (Total Return Gross) Hedged to EUR x 38% + MSCI
World Index (Total Return Net) Hedged to EUR x 33% + Bloomberg Barclays Global Credit Index (Total Return Gross) Hedged to EUR x 24%

+ 22| 5%.

=

=

=

Aol Kt D X| 20| 20l

SEXAAE D X0 =2AE F0|= Of2fet Z& L CH

20.00% -
18.00%
16.00% - 15.00% -
14.00%
12.00% 10.00% -

10.00%
8.00%
6.00%
4.00%

5.00% -

0.00%

’ 1=} PR 4E R}
2.00% -5.00% -
0.00%
ESFasl 2 At MHYO|Z 10.00%
mpZeAmarZefA ucEA wee SefA mep A WA DX A A mAE A mc 2 A BCE 2~ mep A mEADTX| S
Cl. MEEX7|7e Xk 74 S8 20173 3 & 27 Y 7[F)
(1) O EXHAENS| XAt T AT (EHY: HHBERL, %)
5 =3 TP ALE S XA =
saiz = 2 i OHA AL cew 2 A SlER | Ak o
2 = Al Y NE HEgER [ =u X9 ASXaH JIEH OIS
&= 0 0 0 40,325 0 0 0 o] o 205 254 40,785
(1.00) (0.00) (0.00) (0.00) (98.87) (0.00) | (0.00) | (0.00) [ (0.00) [(0.00)] (0.50) (0.62) (100.00)
_ 0 0 0 40,325 0 0 0 ol o 205 254 40,785
- (0.00) (0.00) (0.00) (98.87) (0.00) | (0.00) | (0.00) [ (0.00) [(0.00)] (0.50) (0.62) (100.00)
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F) () We FEXHAE RHAHE oiH] B[S Y LCH
(2) ZEX}AES] RpAE Fg BT (EHS|: HBHR, %)
= = = = EEp! -
3l s Lad= P ML SINUEX | g | pusw
- E FAl TH2 e e | =u 9| AT OIE Ol=
st= & 0 0 0 0 0 0 0 0 0 788 1,044 1,832
(1.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) |(0.00) (1.83) (2.43) (4.27)
0= <d 0 0 0 40,239 0 864 0 0 0 8 0 41,111
(1112.80) (0.00) (0.00) (0.00) (93.70) (0.00) (2.01) (0.00) (0.00) |(0.00) (0.02) (0.00) (95.73)
e 0 0 0 40,239 0 864 0 0 0 795 1,044 42,943
. (0.00) (0.00) (0.00) (93.70) (0.00) (2.01) (0.00) (0.00) |(0.00) (1.85) (2.43) (100.00)
F) () e DEXpLE RHAHSM | HIEZ LT
& D) =gl
A&t R HHIS Aot A HHIS
JlE [ 3.20 Jie | 2.43
elE202 [@ 2.5 eomELHz [ 1.8
saxa | 0.00 sexa [ 0.00
== [ 0.00 == [ 0.00
nmaaE o112 naaE [ 2.01
LIS ] 93.18 desnsa ] 93.70
olg [ 0.00 oig [ 0.00
ma | 0.00 E] :o.oo
=a | 0.00 . . . . . = [ 0.00 . . . .
0 20 40 60 80 100 0 20 40 60 80 100
() BEXLES ZUtE FAF o (SH2l %)
St= (1 6.28% ) :I 6.28
0= ( 0.02% ) 0.02
2 ( 93.70% ) 93.70
0 20 40 60 80 100
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