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2020.03.25
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2019.03.25
2017.03.26 -
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3. AEEA| R LEUHMEHE 7|5
- EXFAE ol EXAY AW £SS C2nxt ANE HOR AP +AYES sy
Soto| WP +AU8S, AT £YUES J|2Y £ WSS LhErd AYLICH
- WEbA, O] £QI8S EXHAELS| J|Zt0| 2 28 MHoR EXAtS| £XHAIZ|0f Ttet 40/g0| 2
_|

7l HEALAEMHI|E) [l : %]

| pEREE R S @ WU LS R(SE) et .."I—'|

1,80
200 L

HA1 A H 3 HAg HAL Ol %
o e =2.03
.00 B
-4.04
-6.00 A
x2 14 x|z 24 x| 34 X2 54 Ad™Y o2
7|2} 19.05.12 18.05.12 17.05.12 15.05.12 14.03.26
~ 20.05.11 ~ 20.05.11 ~ 20.05.11 ~ 20.05.11 ~ 20.05.11
(BRY o) -242 -4.09 048 1.80 3.73
H| o X| 2= -3.19 -5.51 -2.03 0.31 1.28
TUAEHZE (%) 14.68 11.55 10.46 9.71 9.71
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Class C -3.34 -4.98 -0.46 0.86 2.78
H| @ X[ -3.19 -5.51 -2.03 0.31 1.28
O ZHEM (%) 14.68 11.55 10.46 9.71 9.71
Class S-T -2.92 -4.58 -0.03 1.28 2.77
H| K| 2 -3.19 -5.57 -2.03 0.31 0.99
T EHSHE(%) 14.68 11.55 10.46 9.71 9.71

1) B@A|$

HEY ~ 2015.1.8

:2016.3.29 O|% : KOSPI*60%+ KISEH S E 7| X|4=(1-5)*35%+ Call2Z|*5%
2015.1.9 ~ 2016.3.28 : KOSPI*60%+KISS &} 7| K| 4=
: KOSPI*60%+KOBI120*35%+Call 2 2]*5%

*35%+ Call&E[*5%

F2) Hu X9 £=AE0= S%E’* s HEEXZ|Fe B R H|E0| BHHE|X| YA/USLICH
F3) B2 8L oY 7|USo FHLYSS J[HYRYMOR AN HoE YT Eoto| WR +E
2 LIEtl= =X LT}
F4) OX|9Y £9/8 SHOA7|2H0] 674 OBtel B +52 7|MSHR| el
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E[fmBNES -3.18 -7.76 5.30 9.93 -1.72
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H| mX| -3.18 -7.76 5.30 9.93 -1.72
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1) H|LX|$= : 2016.3.29 O|F : KOSPI*60%+ KIS E 7| X|a=(1-5)*35%+ Call22]*5%

2015.1.9 ~ 2016.3.28 : KOSPI*60%+KISES &t 7| X| 4=
MEY ~ 2015.1.8

*35%+ Call22[*5%
: KOSPI*60%+KOBI120*35%+Call=2 2|*5%
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