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A2 55,341,932,908 765,868,204 420, 157,865
EEEY ~1,727,739,940 165,408,761 ~14,531,351
0l Xt 42! 15,341,898 579,469 79,051
DHOH /B DFXHO! () ~2,067,957,223 145, 147,682 ~15,644,037
JIEtOl9! 324,875,385 19,681,610 1,033,635
. 2848 416,683,692 23,358,544 1,242,560
BHRISIALR & 410,700,856 23,126,858 1,233,265
JIEHHI S 5,982,836 231,686 9,295
=R -2, 144,423,632 142,050,217 ~15,773,911
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O =8 (2) [ i

20150629 - 20160628 0 0 508,381,589 506,002,427 71,142,238 70,273,342 437,239,351 435,729,085
20160629 - 20170628 437,239,351 437,239,351 3,348,634,645 3,452,609,975 3,100,242, 506 3,271,426,062 685,631,490 618,423,264
20170629 - 20180628 685,631,490 685,631,490  65,153,382,630 77,565,277,893 17,706,242, 565 21,053,673,046  48,132,771,555 57,197,236,337
O 52N i i i i i i i

20150629 - 20160628 0 0 486,112,851 479,103,269 56,775,958 55,478,684 429,336,893 423,624,585
20160629 - 20170628 429,336,893 429,336,893 3,236,023,528 3,283,746,398 3,078,339, 113 3, 184,570,889 587,021,308 528,512,402
20170629 - 20180628 587,021,308 587,021,308  45,987,449,277  53,530,451,556  14,565,129,886  16,978,680,325  32,009,340,699  37,138,792,539
O BRI | i i i | i |

20150629 - 20160628 0 0 1,796,065 1,701,997 11,679 11,200 1,714,406 1,690,797
20160629 - 20170628 1,714,406 1,714,406 3,663, 9% 3,800,002 2,814,681 2,956,703 2,563,650 0,557,705
20170629 - 20180628 2,563,650 DRG0 657,217,480 TRITLIST 3,604,711 165,828,827 516, 176,410 615,505, 989
O B2(01) i i i i i ii i

20150629 - 20160628 0 0 5,679,273 5,500,307 206,500 201,320 5,472,475 5,209,077
20160629 - 20170628 5,472,473 5ATATS 80,647,008 81006 53,779,599 SLGRET0 300,12 31,958,478
20170629 - 20180628 2,340,122 D010 16.002,008,108 14449555  2.469.605506  2.82,090,080  14,365.00,64  15,663,842,570
O 52(0) i i i i i i i

20160630 - 20170628 0 0 2,076,9% 2,247,757 95,592 105,806 1,081,402 2,141,951
20170629 - 20180628 1,981,402 i,981,402I 44,93i,3i4” 52,388,784I 20,377,192I 24,132,948I 26,535,524” 30,237,238
|

O BRI0) | i [ [ | i

20170630 - 20180628 0 0 2,523,585 2,681,702 0 0 2,523,585 2,631,702
O BRI | i I I | i

20180702 - 20180628 0 0 0 0 0 0 0

4
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o
o

du

(C-e) II II

20150629 - 20160628 0 0 11,458,965 154,145 10,896,012 10,682,577 562,253 841,568
20160529 - 20170628 562,253 52,05 17,404,973 18,918,643 6,285,896 BT 11,770,6% 12,048,456
20170629 - 20180628 11,770,630 H770.60 26,9800 308501 63,140,077 WO BT 27198145
O 52(0) i II i i ! II i

20180227 - 20180628
O BE((p)

=1
=1

3,I47,3I6,250“ 3,III,855,4BII 764,236,089I 747,622,894I 2,383,080,I6I“ 2,364,232,587I
II I I I

20150629 - 20160628 0 0 4,301,202 4,136,024 2,501,803 2,398,838 1,799,399 1,737,186
20160629 - 20170628 1,799,399 1,799,399 15,593,329 16,351, 171 0 0 17,392,728 18,150,570
20170629 - 20180628 17,392,728 17,392,728 18,120,661 20,882,589 1,564, 191 1,762,619 34,003,828 36,572,296
0 58ls) i i i i ! i i

20150629 - 20160628 0 0 3,737,886 3,659,015 1,334,598 1,310,452 2,403,288 2,348,563
20160629 - 20170628 2,403,288 2,403,288 14,996,915 1,364,029 1,564, 061 1,681,375 13,796, 142 16,085,942
20170629 - 20180628 15,796, 142 15,796, 142 60,776,324 71,203,876 39,651,516 45,508,084 36,947,115 41,520,730
0 B8(s7) | i | | | i |

20150722 - 20160628 0 0 402,4% 390,000 0 0 402,49 390,000
20160629 - 20170628 402,49 402,49 32,675,130 33,564, 134 949,856 965,804 32,127,769 33,000,825
20170629 - 20180628 32,121,769 32,127,769 49,510,905 56,708, 187 34,813,163 39,072,247 46,825,511 49,763,709
O BR(c) ! i | | | i |

20180302 - 20180628
O BE((-e)

=1
=1
=1
=1

I58,425,668“ I55,386,699|
ii I

I58,425,668“ I55,386,699I
II

20171027 - 20180628
O BR(C-Rne)

f=
=3

24,363,688“ 24,956,389I 5,362,554I 5,371,176 19,001, 134 19,585,213I
II I I

20180112 - 20180628 0 0 19,684,060 19,324,692 7,651,000 7,369,371 12,032,970 11,935,321
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O] £xtiEe] Ut gatE LIEHS i Dj2fe] 28/HutE Y= A2 OtHLICt.

(2018 4 6 & 28 Y XY, THR:%)

ol A2 14 A2 2 A234 254 HEUoj

2 (2) 2.80 8.63 3.98 3.97
ER(A) 2.88 8.68 3.96 3.95
EF(A-e) 3.24 9.05 4.33 4.32
E5(C1) 2.30 8.05 3.36 3.36
=8(C2) 2.49 7.70
=1(C3) 2.85
E3F(C-e) 3.28 11.20 5.64 5.64
EF(C-w) -8.71
E2(C-p) 2.98 8.78 4.07 4.06
ER(S) 3.34 9.16 4.44 4.44
Z2(S-p) 3.41 9.24 4.08
Z2(C-Rp) -12.82
ZZF(C-Pe) -0.75
ZZ(C-Rpe) -9.56
Bl Xl = 5.62 7.81 7.47 7.46

1) HZX|:(MSCI ACWI Minimum Volatility (USD) x 90%) + (KRW Call x 10%)

F2) AR £YEL DY +YFLYLIC, LB HiX|79 #YEUNE L824 5 HEEN T L5l 24 L 680 5K &
oreLict
A =

F3) 0BT ~OR BP Ll YO/Z FH IFYS J|H O NS ~YEZ YN ENAEY +YEL AH [1E + Yooz HEE
219181070 BIL/C}
F4) D435t OB SHLYAIIZI0) 1 1 0/2I0) F2 - E S FJ AT YL/

XOEA $A8 I (MH 7|F)

10.00
9.00
8.00
7.00
6.00
5.00
4.00
3.00
2.00
1.00
0.00

F21d ZZ2d x4 ZZsd 2820

nERF(2) mHLx|=s

Lt. A8 +E (MT)
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(2018 14 6 & 28 U Bix, THe:%)

e 2 1%} 22 A%} 1239t %24 A%} 25 A%}

=2 (2) 2.80 14.80 -4.75
ZF(A) 2.88 14.80 -4.87
EZ(A-e) 3.24 15.20 -4.52
ER(C1) 2.30 14.13 -5.42
EF(C2) 2.49 13.15

Z3(C3) 2.84

EZ(C-e) 3.28 19.73 -4.65
E=(C-p) 2.98 14.91 -4.77
Z3(9) 3.34 15.31 -4.39
E=2(S-p) 3.41 15.40 -5.76
ZR(C-Pe) -0.51

[ImpyES 5.62 10.05 6.79

1) HLZX|%: (MSCI ACWI Minimum Volatility (USD) x 90%) + (KRW Call x 10%)

—Z—";Q ,‘/Ef;i,%”’ TOEL MM +YFL/LIC LBt H| X790 +YEE 2ELT & HEFA/F RisE 2 A H/E0/ HIE/X &
AL t:r_L Lt.

F3) QEY 2R B s Y2 HHT IFEYS IFOR MNE £YER NI EXAEY £OEL T [}F + Y00z HER
210151 0JOF B/L/LF
F4) OpA/G £OYE SHOYY 7210/ 1 1 OSHQ ZR O ES IS YL

XHEE 008 QI (MH 7|F)
20.00
15.00
10.00

5.00

0.00

-5.00

-10.00

Ct. HEEX7| ol Rpu7d g
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= 7|g}
AT
OESUSORHFMY G 0|ASHE XA EH(FA-TYZHEH)
_ _ EXNEZ MAAE EELN SoltE
BHE T za [ wa [ o= [pesusa au | ze | oC [usne] om | zaz | OF | HEEH
I 0 0 0 0 0 0 0 0 1,377 156 1,532
O (0.00)| (0.00)| (0.00) (0.00)| (0.00)] (0.00)] (0.00)] (0.00)| (0.00) (2.47)| (0.28)| (2.75)
T 0 0 0 55,515 2,009 0 0 0 842 0| 54,259
-7 (0.00)| (0.00)| (0.00) (99.51)| (0.00)| <(3.76)]| (0.00)] (0.00)] (0.00) (1.51)] (0.00)] (97.25)
o 0 0 0 55,515 2,009 0 0 0 2,219 156 55,791
= (0.00)| (0.00)] (0.00)] (99.51)| (0.00)] <(8.76)] (0.00)| (0.00)] (0.00) (3.98)] (0.28)] (100.00)
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7| EFELXY 6,331 4,610
CEY: 6,409 4,660
N =] 14,500 14,500
ArEdda 1,047 968
ol9fYolm 9,861 9,961
INCESy 25,408 25,429

A= (2017.04?11-02;'17.12.31) (2016.04.;11?27(;17.03.31)
o R ] 17,050 20,552
YL 10,200 12,792
Aol 6,850 7,760
FHQF2(H|8) - -
HoIMH| 8t ™ =2 6,850 7,760
B OIMH& 1,508 1,713
g7|&0¢ 5,341 6,046
7|EfE &0 - -
SH7|EZ 20| 5,341 6,046

28Xt
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