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ZZA4: BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW
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SelelE) AAF4) opAlo} ol FH AFANE GHA-AHE)

93k A=A FX Forward)® ¢1&te] w3l oje)ntt & A(FAalEo] 3¢
S AT FHoR Po 98 HEAY(FX Forward)® 13te] BAG o] 7
1 *‘”XM JMMW olefell 37| wZ)

(€) o)Al it A

Mr oo

o

&
AFAF FfQlo] W= TR Aol o] tiEiM = 15.4% (5 A 14%, X]HJZ]\_E/H] 1.4%)°] Al
g2 AHASF GAYct olgd A5 0] A FgA5 FAYEIALET AR E)] 2@
W OBl Aol RelA UAAFE WA FAHY, A% FELS AL
3 Mg aS)e] 21T S 293 A S = zzqu}qg Zalale 2o O KLAE(HEAM
HaSolA TR 255 T AYAES, 2E2LS, 7EHAS) 6“}0}04 ARJNAEAE(H 3L
= ASAE 38%, ANASA 3.8%)2 T IA %uu}.

-E‘_t_;

W=t olo] Wh= ExAlEe] Aol ]S 154%(H Al 14%, ANASAH 1.4%)9] A&z ddAF
we71¥ T A AehAUnh olYd 252 WY A AlFd FAIE R E WA
He A5 Hele & &5 AAE dAke A5 tiete] HAAME(H L HAAE 22%, A
WASA 22%)S A8&3ste] FAst, ol de] dH3d AHAFA N JFGRAdor FA 2

Ay,

o

¢

1. AFHR

o] Fxlxlere] AFAFE F-gHAbl #e HEO o3t 7QIA Ve T AFFA Tl B
S|A 7= wel FAEAeH, & AFAze] diste] ﬁﬁl%%gif%Ei AF-FALE W
A Als719) Ak A AUt gk, A7) 2 Al67]19] FARE ARbE AL B HE
olate] I AZIAL A o] WA= T SfFetEE AL Aol OPJHE}. ﬂﬁl%‘*}% e o
At 2 2 E9ANAE @3 F9l o) A (www.kofia.orkr)oll FAIE AR A E Gate] Fla)
A g 913144 7] A A el A, SARZANE BA ofys HxgoR 71ZH%HE}
7F SGAFAHR
(T4l ¢
8 OFAl Al 7 7] Al 6 7] Al 5 7]
20180619 20170619 20160619
[ &8AA 13,952,854,981 20,482,023,075 32,034,074,967
el 13,813,344,815 20,277,209,587 31,712,060,217
dAw 2L A A7 139,510,166 204,813,488 322,014,750
II. 7] EpAME 116,759,563 145,659,867 138,466,732
AP A 14,069,614,544 20,627,682,942 32,172,541,699
1. 7]EH7-3) 120,154,572 150,873,751 146,743,805
25 120,154,572 150,873,751 146,743,805
[ Y95 15,906,455,703 21,874,872,039 35,620,102,497
I x4 494,207,219 1,020,585,134 1,419.211,183
L o]¢le)of = -2,451,202,950 -2,418,647,982 -5,013,515,786
AL Z 7 13,949,459,972 20,476,809,191 32,025,797,894
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s 9ele] $AF4 obalo}

stold= T AFAAE (ANB-A )

QoA EA W A7 7] A6 7] A5 7]
20180619 20170619 20160619
[. &85 -55,672,077 2,873,547,246 1,766,929,728
o] 9] 1,829,362 2,435,121 4,130,887
Hj <=9) 101,457,416 144,767,482
v vl /33 7R} () -158,958.,855 2,726,344,643 1,762,798,841
I -84 & 153,340,657 231,672,970 317,466,972
HA AR 152,872,067 230,969,630 314,368,032
7| E}H] & 468,590 703,340 3,098,940
L. 37| ol9 209,012,734 2,641,874,276 1,449,462,756
* ulj vl 3] & 0 0 0
* o s 0 0 0
X min) FrEE EQAARE R ol ER deAF o R FASAFHTL
. WA EE
(9 )
b 2 3 A7 7 Al 6 7 A5 7]
20180619 20170619 20160619
L 82t 13,952,854,981 20,482,023,075 32,034,074,967
(1) v 9 A= 139,510,166 204,813,488 322,014,750
dv 2 a2t 139,510,166 204,813,488 322,014,750
3) 7tsd 13,813,344,815 20,277,209,587 31,712,060,217
Tsd 13,813,344,815 20,277,209,587 31,712,060,217
II. 7]ERARE 116,759,563 145,659,867 138,466,732
e o el 116,674,162 145,561,429 138,293,879
n| o) 2t 85,401 98,438 172,853
A A (1+1D) 14,069,614,544 20,627,682,942 32,172,541,699
1. 7] ERF-A) 120,154,572 150,873,751 146,743,805
AV A F = 89,415,917 106,938,404 75,376,868
TTEUASE 30,718,015 43,907,337 71,320,927
71t A 5= 20,640 28,010 46,010
FAZA (1+1D) 120,154,572 150,873,751 146,743,805
I Y 15,906,455,703 21,874,872,039 35,620,102,497
AL 15,906,455,703 21,874,872,039 35,620,102,497
II. o]e) o]+ -2,451,202,950 -2,418,647,982 -5,013,515,786
ojgojoldo+ -1,398,086,809 -3,594,304,603 -4,024,492,683
3715 0] 9 209,012,734 2,641,874,276 1,449.,462,756
s bl kel -844,103,407 -1,466,217,655 -2,438,485,859
. 24x4+ -144,996,259 -308,235,156 -259,127,025
V. A=A = 639,203,478 1,328.,820,290 1,678,338,208
AFRZFA (I+T+TI+1V) 13,949,459,972 20,476,809,191 32,025,797,894
[EREhHA=E FA4H
A A obA efstel =54 11,704,328,973 16,317,857,861 26,279,571,166

A AE-AH D)

A FA ol Alotatol A= FA-A
CAR-AZAE)

1,601,605,960

3,241,810,874

5,453,727,888

A F Aokt A=A

391,992,246

610,835,365

43,255,189
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s 9ele] $AF4 obalo}

sfelale 24l

AFAAE (AB-A 7 E

%)

A 7 7]

A 6 7]

A 5 7]

20180619

20170619

20160619

C-e HAAH )

LX) F Aok A okato] A= 2
Cw (AA-AEE)

1,066,165

455,825

HA| 52 oFAlofetol d =
A-e (iﬂ AAA ?sﬂ)

209,376,537

263,066,444

225,725,675

A F 2 op A of o] A =57
S (AA-AMTHEE)

42,156,256

42,172,482

23,062,151

[ERCEhA=Y 34

A5 Aok o} stol A =
AAD-ADHE)

13,356,864,716

17,441,465,068

29,231,479,494

A7 AokAlostol =
cAA-ANEE)

1,831,119,658

3,471,673,380

6,077,357,977

A Aok Aokl U=
C-e (-4 B)

445,916,400

650,887,380

47,963,557

A F 2 opA|ofsto] A =542}
C-w (AA-ATH D)

1,042,204

463,793

AA g2 opA o stol A =52
A-e (AA-AHHE)

226,974,395

267,095,901

238,529,317

A5 4ok Al o} o] A
s (AH-ANH D)

45,580,534

42,708,106

24,308,359

ErE@hA=Y /15714)

A7) 532 oA o} 5Fo] €1 = -
A (RH-AHE F)

by

876.28

935.58

899.02

G Aok Al o} stol A =
C AA-ANHE)

874.66

933.79

897.38

A F A ob Al okstol A= Z-A
C-e IA-ATH 8)

879.07

938.47

901.83

LA Ao Aol afel A
C-w (- D)

-2

1,000.00

1,022.99

982.82

A Aok Alofstel A= S 4
A-e GIA-AHE B)

922.47

984.91

946.32

@A 2] oAl ok st
S (N A-A7H4 F)

deZAA

924.87

987.46

948.73

FRus 49, YAneEs

AANEeR Ao, A5 4 VENATL 2s

(FrhA=E = A A5YT
o EYAREA
(H9: o)
& AIAEA A7 7 Al 6 7 A5 7]
20170620-20180619 | 20160620-20170619 | 20150620-20160619
L 8759 -55,672,077 2,873,547,246 1,766,929,728
(1) FAr9] 103,286,778 147,202,603 4,130,887
o] Z}9] 1,829,362 2,435,121 4,130,887
v <=2] 101,457,416 144,767,482
(2) mieiAe] 3 @ 7EAte) 84,111,766 2,726,344,643 3,020,976,140
2 5 vf ul] x}-2] 84,111,766 2,726,344,643 3,020,976,140
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)2 E] Yx]F2 o}Ao} Ffo]

Q)

A= S0 AR (A4 )

S A AEA A 7 7] A6 7 A5 7
20170620-20180619 | 20160620-20170619 | 20150620-20160619
(3) Wit 3 HrpAE 243,070,621 1,258,177,299
ol Al = 243,070,621 92,796,790
Hjj =< 1,165,380,509
1. +-84]-& 153,340,657 231,672,970 317,466,972
TETTR 17,567,041 26,388,149 35,940,804
iy el 123,359,455 186,637,559 253,987,496
TEYTTR 7,026,810 10,555,251 14,376,314
= 4918,761 7,388,671 10,063,418
ZEALQ1 K 4=1] 2,090,000
71 E}n] & 468,590 703,340 1,008,940
I 27]<=0]9) (1-11) 209,012,734 2,641,874,276 1,449.462,756
* T2 15,906,455,703 21,874,872,039 35,620,102,497
* Fr)eolol(#d e 1000 ) -13.14 120.77 40.69
% THIA=] A, FriEol)e Aol dA/E A EFH T HFS A Yyt
2. 9= A4 2 ) |3}
(F91: 3
O HdEE YA F4A ofro} Folde FA AFANE AA-AAY)
713Y 717 Rk 3| A 717 5 717 A w
A () 3huj
e = 4 = FH = FH =
(EAAET (EAAEF) (EAAEF) (EAAET)
20150620 - | 41,622,078(41,622,078]  4,551,845/4,582,700| 15,890,472[15,873,580] 30,283,450(30,331,198
20160619
20160620 - | 30,283,450[30,283,450]  5,799,243(6,077,601| 17,569,838[18,713,179] 18,512,855(17,647,873
20170619
20170620 - | 18,512,855[18,512,855|  3,952,556|3,980,317|  8,362,793| 8,456,854| 14,102,618]14,036,319
20180619
O HdEE YA F4 ofro} Folde FA AFANE A (AA-AMIHY)
713k 717k %= oL A7 5 7120
A () 3huj
= e = AR = FH = FH =
EAAET) (EAAET) (EAAET) (EAAET)
20150620 - | 40,364,631]40,364.631|  1,325,587[1,195,069] 12,458,738[11,067,958| 29,231,479(30,491,742
20160619
20160620 - | 29.231,479]29.231,479]  2,892,663(2,690,224| 14,682,678[13,614,832| 17,441,465(18,306,871
20170619
20170620 - | 17,441,465|17,441,465 764.864| 711,711] 4,849,464 4,468,618 13,356,865|13,684,558
20180619
<O HdEE YAF4 ofro} Folde FA AFEANE c(AA-AIAHE)
713k 717k %= oL A7 5 710 A
A (L) 3l
#H5 = ol == = FA5 = ol FA5 = ol
(EAA ) (EAAEF) (EAAEF) (EAA T
20150620 - 6,795,881| 6,795,881  1,204,914[1,078,717|  1,923,437| 1,689,459  6,077,358] 6,185,139
20160619
20160620 - 6,077,358| 6,077,358 639,876| 595,223|  3,245,560| 3,007,096  3,471,673| 3,665,485
20170619
20170620 - 3,471,673] 3,471,673]  1,110,777[1,033,513]  2,751,330] 2,529,118  1,831,120] 1,976,069
20180619

O e GAFA olAo} SoldE TA ASANE Ce AE-AED)
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e DA 54 ofrlo} stojd = T AHFEARRE GHE-AEE )

7|17k 7172 Ao SAZZ 5 717h% 3
AR a3 3]
RS = A5 =94 e = 5= =
(EAA TS (EAA =) EAA ) (EAAET)
20150620 - 493,857| 493,857 12,044] 10,760 457,937| 406,142 47964 98,475
20160619
20160620 - 47964] 47,964 875,094 818,208 272,170] 254,346 650,887| 611,825
20170619
20170620 - 650,887| 650,887 191,777| 179,096 396,748 366,290 445,916] 463,693
20180619
O IdE EX7424 ofr|o} dloldE T AFANE C-w AA-ANEE)
713k 717k %= AL A7 S 710
=Rl 3} ]
Hp= = A =94 e = e =
(EAA &7 (EAA ) (EAAET) (EAA &
20150620 - 4,658 4,658 3,830 3,699 8,024 7,675 464 682
20160619
20160620 - 464 464 35,002] 35,634 34,424 35,114 1,042 985
20170619
20170620 - 1,042 1,042 98 98 1,161 1,150 0 11
20180619
O v dEE] YXF2] ofAo} slojdE FA AFAAIE A-e (AA-ATAY)
713k 717k %= oL A7 S 710
A (23l) 5}
24 = o 2 =l e = o e = o
(EAA ) (EAA ) (EAA ) (EAA &7
20150620 - 229229 229,229 10,333] 10,010 1,032 992 238,529 238,247
20160619
20160620 - 238,529 238,529 233,704 229,185 205,137| 199,766 267,096] 267,948
20170619
20170620 - 267,096] 267,096 92.288] 90,469 132,409| 126,734 226,974] 230,831
20180619
O v dE ] YXF2] ofAo} slo|de FA AFRAIE S (AAB-AHEY)
7|1 %k 717k % Ao S A3 5 7170 2
A A (23) &}
24 = o = =l e = o e = o
(EAA ) (EAA ) (EAA ) (EAA )
20150620 - 34,178 34,178 9297 8,621 19,166 17,770 24308 25,029
20160619
20160620 - 24308] 24,308 18,656 18,286 257 252 42,708 42,343
20170619
20170620 - 42,708] 42,708 2872 2,792 0 0 45581 45,500
20180619

F) 71308 oleliule] og ATA AL olehsh R

(291 )
O Adele AXFA oMok Fold= A AFANE C-w (HB-AEE)
713k H] 31
20170620 - 20180619 ol o] tufell oJgk AT} /a9 20,951 /20,951

3. ARRANTY $544

= & B
Sl ES, AE £ VM £oF WEAS UEhd AUt vge] £
e : % =

A A9 depd o ngel 8
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sl e GAFA opAlo} solde o AFAAE (A-AHE D)

(F$1: %)

H=1d HZ2d HZ3d HIs5d | AAAHY o] F

A 2017.07.01 ~ [2016.07.01 ~ |2015.07.01 ~ [2013.07.01 ~ |2011.06.20 ~

2018.06.30 | 2018.06.30 | 2018.06.30 | 2018.06.30 | 2018.06.30
%ﬂlﬂﬂﬂﬁﬁﬂ°5%

;q A A 7 3.20 2.40 3.64 5.27 5.07
YA 2] o} A] o} 0}01 °é ==

A A (RB-AE D) 3.16 245 3.70 532 5.15
A F A ofAo}slo| A=

;q A CAAALE D) -3.50 2.10 3.34 4.96 4.79
YA 2] olAo}slo| d =

?ﬂ—Z} C-e (A A-AN7H 63) -3.35 2.25 3.49 5.11 5.03
YA F A ofAo}slo| A=

A cw (AB-AE ) 2.62 5.81 6.18 6.38
YA 2] olA o} slo] d =

A A (AR D) 2.84 2.79 4.04 426
YA 2] olAo}slo] D =

A S (AA-AH D) 272 2.92 4.17 4.89

A5 -1.80 321 422 6.26 6.53

W K| A OPAORSIO| UC & A TR A-TIZFEE) W 2| HOPAIORSI0| AT &7 A (RA-XA7HER)
m A ZAORAOFS O] UL S A-AFC (RE-AZIHS) w2 O[O 0] Q e T H-AF C-e (A-AZIHH)
WX S4B L E S A-A] C-w (R]] A-TH -4 W 2A] I HO[AO|FH0| L =T A-K| A-e (K] -7 LEE
X 24O A O[FH0| L ES A-T] 5 (7] A-T] ) EAE
£.00
600 L
400 |
200 —
000
-2.00
-4.00
2214 sZ2d 223 225y LR
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