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Z%A)5*: BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW
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fela1A17] whs .

Ch  =WEEFA SOl i rr Ede] AR, FAME, ndETFA HoF Sl
Ak olory & A

h =T Sl ivl-EE Ede], FAAEC] SedE AT HHoR 7 9
& A=A HEX Forward)Z {1ato] A ooty & A5-(FAIE] &93HS §
A HHoz Y3 ok =AY (FX Forward)2 1t LT o9 F-3F ~F
o HATE ol EgHE 7] wi )

G TR qFE FAE

AFA JQle] W= TR Aol ool e = 154% (ASA 14%, A ASA 1.4%)9] A&
2 AAAS FYrh o]#d 4252 I A FEAES FANCIALSY wFAS)o] 2
o]alel Ag-oll= M YHATE FAFIE TAFY, AL F8AES FANEIALSET T
25)0] 2HTAS 29EE ASdE 2HNES 2HeeE FAS UE EFLAS5GEEAAYAS
A BRI 25S XS ARIAS, 2EAE, VIEAS)Y daEte] ARIASAEFH ITE 25A
& 38%, AWASA 38% = F=g3A HYh

Y= Qle] vk
F713% 59 A5
A5 gl o
22%)= A -&3}o]

FAAE ] ThA| 0] 9] 154%(H A A 14%, ALAS5AH 1.4%)2] Al&2 AR F(F
o= ALhHHEYLE o]H3 A5 WQle] At AHol| FAAETOZRE WA H=
2 &5 JAE S A5 sty HAAEEH LFEHAAE 22%, AW AS5A
HAet, o] el WS AT AL T gRAR o Z FA| wA FUr

- 37 -



A3 AREANTY AR 2

. AFHR

of FapAEte] ATATE ¥l B fEel B ANQEA AF F ARFAII T B 8
ANEA wet gsgon), & ALl thakel Al Ao RRE RS We

A771, A6719 7+ ARl A AUt oy, #A87] FAFAE AAkE A A ol ofsho] 3
AZEALE Ago] AAE = Fdol sFstrg Abgdo]l ob Utk I AALE e itz 9 &
NALA = g3 3 o] X (www kofia.orkn)dll FA|H AALRIAE Fole] &2l 4 dHFYrh Wb
7] AFAZS A, SAZALE A oyt o= 7| AH YT
7F SOFAFAR
(&9 )
Al 8 7] Al 7 7] A 6 7]
2ok 574
A m 20190124 20180124 20170124

27,765,005,669

113,403,082,222

33,749,626,618

=4 27,491,607,770 112,253,908,633 33,403,690,064
Aa 2 X5 273,397,899 1,149,173,589 345,936,554
1. 7] EpA}4E 380,374,266 4,152,295,090 1,981,161,059
AEE A 28,145,379,935 117,555,377,312 35,730,787,677
1. 7] ER-A) 360,309,604 4,173,825,533 1,252,869,312
25 A 360,309,604 4,173,825,533 1,252.869,312
I 9 27,765,468,402 108,212,365,364 29,563,309,193
I FoZx=A+ 404,496,621 2,572,857,214 241,296,468
I °o]elod= -384,894,692 2,596,329,201 4,673,312,704
AL Z 7 27,785,070,331 113,381,551,779 34,477,918,365
. &9 -4,745,570,862 3,248,446,074 4,982,347,786
o) A} 2] 8,980,339 7,019,155 3,322,590
=) 662,204,635
ufj wll /3 7F o) (8= -4,754,551,201 2,579,222,284 4,979,025,196
1. 848 785,382,661 652,116,873 309,035,082
A ALE 783,499,631 647,774,923 306,214,412
7] EfH] & 1,883,030 4,341,950 2,820,670
1. 97] &£ol9 -5,530,953,523 2,596,329.201 4,673,312,704
* e 3 0 0 0
i el 0 0 0
x ) FeEne EAFYE] oy ERE doAH SR FAEEFHH
4. dAgzE
(9l o)
Akl =3 Al 8 71 Al 7 7] Al 6 7]
20190124 20180124 20170124
| 27,765,005,669 113,403,082,222 33,749,626,618
() 85 2 A+ 273,397,899 1,149,173.,589 345,936,554
dAa 2 72t 273,397,899 1,149,173,589 345,936,554
(3) fr7t=d 27,491,607,770 112,253,908,633 33,403,690,064
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s eele) opalo spol Qe

A AFANY AA-ATH D)

oAb = 3% Al 8 7] Al 7 7] Al 6 7]
20190124 20180124 20170124
Folsd 27,491,607,770 112,253,908,633 33,403,690,064
1. 7]E}x}4E 380,374,266 4,152.295,090 1,981,161,059
R o A e 380,115,700 4,151,414.216 1,980,950,111
n| o W 258,566 880,874 210,948
A A (1+10) 28,145,379,935 117,555,377,312 35,730,787,677
1. 7] ER-A) 360,309,604 4,173,825,533 1,252,869,312
AW A 5= 296,698,983 3,914,280,097 1,181,113,643
TTrEATH 63,563,711 259,363,826 71,707,099
71 A 5= 46,910 181,610 48,570
FAZA (1+1D) 360,309,604 4,173,825,533 1,252.869,312
[ 9% 27,765,468,402 108,212,365,364 29,563,309,193
A 27,765,468,402 108,212,365,364 29,563,309,193
II. o]o]Jof+ -384,894,692 2,596,329,201 4.673,312,704
o] golo]qJo] & 5,146,058,831 0
3F7]=0] 9] -5,530,953,523 2,596,329,201 4,673,312,704
1. AdxA+ 184,507,829 4,940,636,358 5,389,538,834
V. A=A+ 219,988,792 -2,367,779,144 -5,148.242.366
ARZA (I+T+1TI+1V) 27,785,070,331 113,381,551,779 34,477,918,365
[EFEhA=E F24H
ofAlo}slo] A = FA A} AR -A
HE) 13,029,387,666 34,382,946,320 17,696,362,965
ofAJo}slo] A = 5A -2} (A A-A
HEeK)) 10,847,270,373 64,291,372,963 10,724,239,199
ofAlo}stol A =EFA-A} C-e
AA-AE D) 1,342,549,488 4,173.752,481 814,320,762
OM olslold=ZFH-2F CP
AA-AHED) 306,216,073 282,879,812
oAl o}stol d =FA -2} C-w
AA-AE D) 1,366,946 2,118,694,301 562

oFAoFstol A=
A7 H)

ZA-AF A-e(HA-

1,317,444,074

4,396,084,286

1,604,331,711

oFAJoFstoTal =

= d-2 s A-A

HEe ) 940,835,711 3,735,821,616 3,638,663,166
[EREhA=E 7]
oprloatol =52 ACGHA-A

D)

12,983,995,612

32,758,191,330

15,166,224,284

opATobatol =

A2 cAHA-A

He ) 10,885,373,275 61,467,230.416 9,222,508,990
ofAJo}stol A =FA-AF C-e

FA-A ) 1,343,233,088 3,984.463,191 699,276,815
ofrJo}stol A =FA-AF CP

AAE-AE ) 314,495,299 277,412,299

ofrJo}stol A =FA-AF C-w

FAA-AE ) 1,351,706 2,006,842,733 497

ofAlofete] A=

A7)

T H-2F A-e(A -

1,305,732,622

4,174,837,124

1,370,586,045

o}Ale}stol =

D)

=ZA-AF S A-A

931,286,800

3,543,388,271

3,104,712,562

[FREhac
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s eele) opalo spol Qe

29 AN AA-AZH D)

oAb 3% A 8 7] A 7 7] A 6 7
20190124 20180124 20170124
oA o}ato]l A=A -2 AR H-A
H3) 1,003.50 1,049.60 1,166.83
ofAJo}sto]l d =5 -2 (A AH-A
HA3) 996.50 1,045.95 1,162.83
ofr|o}stol A =FA-AF C-e
AAE-AE ) 999.49 1,047.51 1,164.52
oA o}stol A =FA-2F CP
FAA-AE ) 973.67 1,019.71
oA o}ato] A =2 N(=H H-AY
H3) 1,000.00 1,000.00 1,000.00
olrJo}stol A =FA-AF C-w
FAAB-AE ) 1,011.27 1,055.74 1,130.78
oA o}sto]l A =52 A-e(A H-
A7 H) 1,008.97 1,053.00 1,170.54
oA o}sto] A =5l -AF S(H A -A)
Ha ) 1,010.25 1,054.31 1,171.98
¥ FRIA= A dxzrgs AAr|Eor ZAEAeH, ¢ 2 EA5e S
vhA=E=E 2 = A HF YT
. &oAAA
(F9: o)
201 A AL A A 8 7] A 7 7] A 6 71
20180125-20190124 | 20170125-20180124 | 20160125-20170124
[ &9 -4,745,570,862 3,248,446,074 4,982.347,786
(1) FA5< 8,980,339 669,223,790 3,322,590
o] 2}=¢] 8,980,339 7,019,155 3,322,590
vl =] 662,204,635

2 ufjuf x}e] 3} 3 7}x}e]

3,241,426,919

4,979,272,179

%o % A v 4]

3,241,426,919

4,979,272,179

(3) Wit 2 HIpaps 4,754,551,201 662,204,635 246,983

R e R 4,754,551,201 246,983
719 7 ol o1 24 662,204,635

II. -84 & 785,382,661 652,116,873 309,035,082
TETTR 76,651,874 70,957,543 32,747,248
i e 657,024,057 530,694,994 252,181,467
TETTR 30,660,742 28,383,008 13,098,892
APFTETTR 19,162,958 17,739,378 8,186,805
FEAFQ] K 4=1] 2,640,000 2,090,000
7| EpH] & 1,883,030 1,701,950 730,670

1L F7]5=0]9) (I-11) -5,530,953,523 2,596,329.201 4,673,312,704

* 3T 27,765,468.402 108,212,365,364 29,563,309,193

* F7)Ee|o(F#HE e

1000 #) -199.20 23.99 158.08

¥ THRIA= A9, drleolde deALtgkGEele] dA/E Y @ vhAg ) YUt
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v elE ofrlo} stoldE T AFALE (HA-A A

2. A=Y 43 ¥ @) 8%
(91:3)
O A AP E ofr|o} Fo]ldr FA AFEAANE (AE-AMTHEY)
713k 7170 % oL A7z F 717k kA
AR a3 3]
A= =N A= e s =N s =94
(EAAET) (EAAET) (EAA ) (EAA )
20160125 | 31,894,055 31,894,055 41,255,383| 46,813,225 43,777,192]49,139,271| 29,372,246 29,568,008
20170124
20170125 | 29,372,246 29,372,246| 147,525,632|153,246,339]  69,503,360(72,224.413] 107,394,517(110,394,171
20180124
20180125 | 107,394,517|107,394,517]  5,967,717| 6,208,349 85,898,001|86,586,186| 27,464,233| 27,016,679
20190124
O ydPE ofrlo} Flo|dE FH AFAANE A AA-ATAHY)
713k 710 %x A S A7z F 717 A
A A (33l) 3l o]
== =N = ol == =N = =94
EAA =) (EAA ) (EAA ) (EAA )
20160125 | 12,198,696 12,198,696 24,393,550 27,540,281 21,605,870(24,305,522| 15,166,224| 15,613,303
20170124
20170125 | 15,166,224 15,166,224 49,870,135 51,460,673 34,671,123(35,851,001] 32,758,191| 33,168,852
20180124
20180125 | 32,758,191| 32,758,191]  2,056,250] 2,131,606] 21,830,446(22,239,185] 12,983,996| 12,650,613
20190124
O A dEZE ofAo} slojd= FA AFAANE C AA-ATAHY)
713k 717k %= R AT 717k A
=Rl 3} ]
2= = o = =l Zha= = o == =
(EAAET) (EAAET) (EAA ) (EAA )
20160125 | 19,214,567| 19,214,567|  8,138,326] 9,190,666 18,350,789(20,226,586|  9,222,509| 8,399,053
20170124
20170125 9,222,509 9,222,509] 69,791,512 72,356,202 18,919,455/19,530,980| 61,467,230| 63,420,395
20180124
20180125 | 61,467,230| 61,467,230]  2,127,726] 2,193,565 52,709,583(51,749,299]  10,885,373| 11,911,496
20190124
O ] EPE olrjo} Flo]d= T AFAANYE Ce (AA-AMTAEY)
7|17k 717k Ao A7z F 71z =
AR d3) 3]
A= =N A= e s =N s =94
(EAA ) (EAA ) (EAA ) (EAAE5)
20160125 154,962 154,962]  1,334,735| 1,517,104 792,455 904,543 699.277| 769,557
20170124
20170125 699.277| 699277  7,047,834] 7,270,222|  3.866,828] 4,012,193]  3,984,463| 4,061,486
20180124
20180125 3,984,463 3,984,463 404,846] 417,189  3,046,076| 3,097,054| 1,343,233 1,304,597
20190124

O JdeE opAel FoldE SA ATAE P AA-ALHD)
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v ] E

obAlo} sl

=]

=
o 1t

AFAAE (A A-A )

==

713k 717k %x R AN 717k A
=Rl 3} ]
2= = o = =l Zha= = o == =
(EAAET) (EAA =5 (EAA ) (EAA )
20170801 0 0 283,456] 287,407 6,043 6,135 277,412 281,272
20180124
20180125 277.412] 277,412 318,180] 318,129 281,870 274,709 314,495 321,618
20190124
O AP E ofrjo} Flo]d= FA AFAAE C-w GHA-AIFEE)
713k 717k %x R A7 717k A
A A (23l) 3o
2= = o e = ol Zha= = o == =
(EAAET) (EAAET) (EAA ) (EAA )
20160316 0 0 0 0 0 0 0 0
20170124
20170125 0 0| 3,769,328] 3,903,583] 1,762,486 1,850,391] 2,006,843 2,053,192
20180124
20180125 2,006,843 2,006,843 302,558 315,849  2.316,410] 2,416,286 1,352 -84.806
20190124
O v EPE] ofrjo} Flo]dE T AFAAE A-e (NA-AHY)
713k 710 % oL A7z F 717k A
AR a3 3]
5= = 5= =94 = = F=5E =94
(EAAET) (EAAET) (EAA ) (EAA )
20160125 273389  273.389|  2,288471| 2,624.416] 1,196,318| 1,368,062] 1,370,586 1,534,788
20170124
20170125 1,370,586 1,370,586| 7,514,845 7,780,628|  4,932.430| 5,116,752]  4,174,837| 4,256,297
20180124
20180125 4,174,837| 4,174,837 314,101 326,159  3,187,148] 3,272,848] 1,305,733 1,232,296
20190124
O Y dPE oo} dlo|d= FH AFAAE S AA-ANRE)
7|17k 7172 A A7z F 71z A
A A (3 3l) 3l o]
A =N A =N == =N == =
EAA ) (EAA ) (EAA ) (EAA )
20160125 295,815 295815  4,743,870] 5416,025| 1,939,145 2,228,107|  3,104,713| 3,487,905
20170124
20170125 3,104,713] 3,104,713| 5,497,636 5,656,668  5,577,150| 5,735,842  3,543,388| 3,543,728
20180124
20180125 3,543,388] 3,543,388 127,961 132,628]  2,746,989| 2,849,152 931,287] 834,150
20190124
) 71zbE o)l Fuljel ot A FAF g/ H S ol ek HEF T
(29 <)

<O F AP E opA o} stojdE TH AFALNE A HE-ATH D)

7k

1=

7]

H| 2
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s elele] oo} shol U= FA AFAAE (-7 D)

20160125 - 20170124 olo] Zufe] o3t A FAF FH/aN 179,848,059 / 179,848,059
20170125 - 20180124 ol Euljol ot AFRF FH/=d 2,392,955,211/2,392,955,211
O FdgE oo} to|ldE FH AFANE C AA-AEY)

713k H] 3L
20160125 - 20170124 o]l Eufjo] 23 TR} F<g/FH 220,405,201 /220,405,201
20170125 - 20180124 ool o st AFAF F /=N 1,372,664,478 / 1,372,664,478
O FdE oo} toldE FH AFANE C-e (AA-AFEY)

713k H] 2L
20160125 - 20170124 olo] Buflol o & AFA /7N 2,034,781 /2,034,781
20170125 - 20180124 o]l Eulo o AT} 5/ 104,180,520 / 104,180,520
O HEE ofAol FpoldE FH AFAANE CcP AA-ATAHE)

713k H| 31
20180125 - 20190124 olo] Rufloll o & AEA HG/Z N 773,367/ 786,413
O WA g olr|o} do]ldE T AFAAE C-w (JAH-ANHEE)

713k H| 31
20170125 - 20180124 ol ol o]t AFAF /=M 65/65
20180125 - 20190124 olo] F-uljol] o] 3F TR} F4/T M 8,360,874 / 8,788,448
O WA E olr|o} do]ldE FTH AFAAE A-e AA-ANAE)

713k H| 31
20160125 - 20170124 o|o] Bufol o3t TR 4 /F N 5,043,878 /5,043,878
20170125 - 20180124 ol &Eufjol o3t AT FH4/= 221,835,891 /221,835,891
20180125 - 20190124 ol Euljoll o]t TR} /=M 3,943,006/ 4,147,607
O Hd g olr|o} dto]ldE T AFXAE S HAA-ANHEE)

713k H| 31
20160125 - 20170124 ol o) Eulo| ot A FA} F5/aN 4,172,236 /4,172,236
20170125 - 20180124 ol &Eufjol o3t AT FH4/= 518,190,357 /518,190,357
20180125 - 20190124 olo] Zuflo o & AFA H5/7N 6,926,526 /7,286,081

=L E ()
3. ARV T £427
FAA A Fols FAAle] FExbgtdhd =gS =ax AAE Aoz A FoE S Izt
Fote] H ol ES, AR FolEL 7HE £odE WEAS UE AJUY o] FAA A
& o] BExpalgre] 3 A AIE ekl 8 njge 8432 BAEse AL obgduyt)
RVE 2=
v 37 FYERAA 719)
(F91: %)
Ha1d HZ2d HZ3d HZ54d AARd o] F
A 2018.03.01 ~ |2017.03.01 ~ |2016.03.01 ~ [2014.03.01 ~ |2011.01.25 ~
2019.02.28 2019.02.28 2019.02.28 2019.02.28 2019.02.28
o} AJo}slo] A = ZH -
A ) -1.43 0.67 5.70 451 4.75
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e Bl ofrlo} slold= T AHFALIE (AH-AH D)

Had HZ2d HZ3d HZs54d AR o]F
A= 2018.03.01 ~ |2017.03.01 ~ [2016.03.01 ~ |2014.03.01 ~ [2011.01.25 ~
2019.02.28 2019.02.28 2019.02.28 2019.02.28 2019.02.28
olx]o}slo| Y ==H % =
;q} X]H;C’L;)E s A-AACH -1.24 0.81 5.84 4.67 491
= 1T H O
ol x| o}slo] A = =A_Z|C(x
;q} lﬁ 7};’;;? SR 158 0.46 5.47 4.30 455
= 1o 3 o
0_} A etete] %.E%ﬂ'X} Ce -1.43 0.61 5.63 4.46 5.09
AN A-AE )
i- 1T H o
ol x| o}slo]ld = =H_x
(i}H ;i_t‘ﬁt&g%)" Focp -1.09 0.16
ol x]o}slo| Y ==H % 2
; Z]H :’;;ﬂ;‘] SEARE 0.00 0.00 0.00 0.00 033
i- 1T H O
olA|o}slol A =ZA -2 C-w
AA-A7E ) -0.62 1.46 5.75
ofA|o}slo] A =5 -2}
Ae(A A 770 ) -0.91 1.14 6.18 5.01 472
olx]o}slo| Y ==H_x =
;q} lﬁ 7}{’;;? FEARGL -0.79 1.27 631 4.61
= 1o 3 o
Fx A 0.61 1.68 7.27 5.58 6.52
m UPA|OFSHO] 2 C s Thl - TR 120 m ORAJOFA O R e Rhag T 1 217 m ObAJ 0PSO R E S R - T 14 )
mA|OSHO AL S A Ce (FIAH-MTER Sy 0l A0SO 2R SR ALCp (R H-MTER S m Ol Al0] 0] 2 2 E oA H-al 7HE 2
OrA|OtS| 012 © 5 H-F| Cow (AHA-FIZITE) m OFA[OFO| O B C S H-Fl A~ M BH-TNZIEE) mOrA|Or0] 0] 2 = S H-RISMA-TZIEE)
TEA S
8.00
6.00 —_
400 - -
0.00 __ il =
-2.00
-4.00
Tt T2 Titay sy Su 0|2

1) #%%]<: BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW

2) FxAF FolEods 28R ¢ JAFATIF FaEs B R ovgo] dH A Fde
3) 9 FolEe Y Y FolEe AWTHAS. T 2 FANG 3 FFEE 4PNl o
g & Q] R AR £4% A} AL + AL

= A F9F FolAA 719
(491 %)
HZ1dxt HZ2d =) HZ3dx} 243 %} HZ5d =)
F= 2018.03.01 ~ |2017.03.01 ~ |2016.03.01 ~ [2015.03.01 ~ |2014.03.01 ~
2019.02.28 2018.02.28 2017.02.28 2016.02.29 2015.02.28
o} ro}slo] A=A -]
A7) -1.43 2.81 16.54 -0.41 6.02
o} A|o}3lo] A = A -AFA(R
A47H ) -1.24 2.90 16.66 021 6.18
o} r]o}slo] A =5 -AFC(A
A7) -1.58 2.54 16.26 -0.56 5.81
olrlo}slo] A =FA A C-e
AA-A7E ) -1.43 2.70 16.43 -0.41 5.97
olrjotslol d=FH-2F CP
A7) -1.09 1.36
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s eele) opalo spol Qe

==

(e

A AR (AA-ALH D)

Hrdx | Adda | H23dx | F24dA | H2s53%
F= 2018.03.01 ~ |2017.03.01 ~ |2016.03.01 ~ [2015.03.01 ~ |2014.03.01 ~
2019.02.28 2018.02.28 2017.02.28 2016.02.29 2015.02.28
ofA]o}slo] A = A -AN(H
A7) 0.00 0.00 0.00 0.00 0.00
olrlo}slol A =FA-A C-w
A8 ) -0.62 3.57 14.63
ofA]o}slo] A = 5A -2}
Ae(AA- A7 ) -0.91 3.24 17.03 0.11 6.53
ofAlo}sto] A =5 A-AS(A
A48 ) -0.79 3.37 17.17 0.24 2.63
AR5 0.61 2.77 19.40 -0.69 7.01

mOAIOIBHOI YL S AR A-7FES) mOlADISOI YL S A AAGI A-AHZFE ) w O1AI0I510] 2 - 5 7 ARC(H A-MB7HE )
mOASO| Y AT e (7] 4

OFAIOHI 01" F A=Al Cow (FHA-AITHE 2)) m OFAIOLSI O[T 5 F1-Al A-e(FHFI- Al THI 2)

T m O AO]SHO| L E 5 A5 CP (Rl A-FZHTE) m Ol A|OI A0 253 ARG AL
OtAIOFo| O TR -AISEIF-AITHE2)

xRS
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1) %224 BofA/Merrill Lynch Blended Index: ACCY 20% Lvl4 Cap 3% Constrained Hedged to KRW
2) FERAFY] FolEelE EHT T FFFAV T FEE By 2 vgo] v ek
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