AtohS-§- SN

ofe |CiA ENS3A 325 T §A RIS AN Y (AR =2 (E-8)

(2&82|ZH:2018.02.24 ~ 2018.05.23)

ORfAI2 2 8 IME RHEAI RIS S SRS o2 S 5013 THEAZE )0l o H RHAES 23|AH7t SHES GERIRL L AU S 4 E0 5
H71ZH37W ) S ool ApA 220 CfE FME 2 ¥HA H B 2aNYUCD

OtO|CtAO] R[22

MEAESEZF0{OE=S23-3

(M3} 02-3787-3500, http://www.midasasset.com/)




At

mr

HEQ R
> II2EE
> MHAtS &

1.

w W
w =
W oo
of OH Mﬁ
oK

ok =5 ®o KM 40
= R0 2
80 00 < ~J or
00 Ok WF = <!
0HA AAA
ol

3. Aot &

oo 01 O
O K oF
=RUB
U A A
An

w00
)

M0 o

<3

<
oo Bu <k

w < H
00 3D 0

DAA
o)

Ol

=
-

> HOH=AH2 & 3EE
> =2 320 =4 A E

6. SAFAHAHOHOHLH S



1. BE2 IR

pIIEEE X2 Al

OHOICHA SHD1=3
OHOICHA ED1=E X
OHOICHA ED1=ETH
OHOICHA SHOI=S XY
OHOICHA SHOI=S XY

OHOICHA EDI=3TH S

OHOICHA EDI=3TH 3

o
omn
il

AX668, AX669, BP347, AX670,
AX671, B8572, BB697, AX672

2014.11.24

Fltgdez g59

5012101 818

NEEE
(=1

HCol E2 EER
2272 2018.02.24 ~ 201

=R 00
04 ) Al Jlgies, Al
S XHAIETH A
MEO EX 9 +xz0= 5

> THAS &

HCoy

1Y

31,442

123

31,319

30,189

,037.43

r
Ol

,008.73

,009.20

,008.09

,008.86

,006.50

,006.07

,005.04

COI2EHBLF1 (WEIA
COIRZME 251 (WE)Ae
COIZBHB2F(ME)C
CII2ZME2E1(WE)Ce

CI2ZHZ2F1 (M ES)C-P2
222251 (ME)C-W
COIZBHB2F1 (MEIAG

F) JIEIA0E A0 HEE NS

HCO #MIEUS LHE $USH B

o|l—|—|—|—|—|—|—+—

kA

£ Zis(¢8s3x

(CHS|: YHOFRl BHOLX} %)
S| ZLE
23,975 -23.75

34 ~72.01
23,941 -23.56
22,923 -24.07
1,044.39 0.67
1,013.80 0.50
1,014.71 0.55
1,012.53 0.44
1,014.05 0.51
1,011.56 0.50
1,011.99 0.59
1,010.38 0.53

NN EEEEPEEE

BE 22BE2 0.50%2 A HIDXI4 Ul -0.12%p %S 4 UE HEASLIT
P ENEE X 28 HE

58 IPO QU= Mol MSOICIZ, At

&UICH
6% GIZE IPOE XA
S 85 4905 YW S

ol 828 SXE ol LICH

1 i
rar
=
5

)

)

52 Z2F NI 49 B0/ A7 AFE
IYEE £2015 YWO| BE0| 222
P RAT HANOR MY AO2 MYE

fon

o o

1%
o}
o
IMm g




PIIZHFH) =2AE (291 : %)
2= EERYE EENSE] FEENE] FERPYE]
CIZSM2L2F1(HE)(2E) 0.67 1.17 1.47 1.59
(Bl X% CHHI 4 DF) (0.05) (0.18) (0.04) (-0.32)
Z2(Class)8 & &t
COIZZHEZ2F1(WE)A 0.50 0.83 0.95 0.90
(Bl X% CHHI A DF) (-0.12) (-0.16) (~0.48) (-1.01)
COI22UZ2F1(MHE)Ae 0.55 0.92 1.08 1.08
(HIZ X% CHHI & DF) (~0.07) (~0.07) (~0.35) (~0.83)
COIZZMZ2F1(WE)C 0.44 0.70 0.76 0.64
(HIZ X% CHHI & DF) (~0.18) (~0.29) (~0.67) (-1.27)
CIZZMZD2F1(MS)Ce 0.51 0.85 0.99 0.95
(HIZ X% CHHI & DF) (-0.11) (~0.14) (~0.44) (~0.96)
CHOI22UZ2F1(IHE)C-P2 0.50 0.83 0.95 0.90
(HIZ X% CHHI & DF) (~0.12) (~0.16) (~0.48) (-1.01)
CHI22UZ2F1(IHE)C-W 0.59 1.00 1.21 1.25
(HIZ X% CHHI & DF) (~0.03) (0.01) (~0.22) (~0.66)
COIZZMZD2F1(M2)AG 0.53 0.89 1.05 -
(HImXI2 CHHI 4 D) (~0.09) (-0.10) (~0.38) -
HI 1 K| <= (81 X/ 0t 3) 0.62 0.99 1.43 1.91
F)HI DX 2 (M X 0FR): 227 1E-1H6HE X 90% + KOSPI X 5% + CALL X 5%
¥ 9 EXNANS IH AIE UEY % 0|30 2S4S BREHE A0S OtLLICH
= 21 32 2 32 34 32 54
COIZZHZ2F1(WE) (L) 1.59 3.25 7.41 -
(HIDXI2 CHHI 4 D) (-0.32) (-1.10) (1.52) -
Z2(Class)g & &t
CHIZZIHR21(HE)A 0.90 1.85 5.22 -
(Bl X% CHHI 4 DF) (-1.01) (-2.50) (~0.67) -
COI22UZ2F1(MHE)Ae 1.08 2.21 5.79 -
(HIZ X% CHHI 4 DF) (-0.83) (-2.14) (~0.10) -
CIZZHMZ2F1(ME)C 0.64 1.34 4.43 -
(HIZ X% CHHI & DF) (-1.27) (-3.01) (~1.46) -
SIIZBM22F1(HE)Ce 0.95 1.95 5.37 -
(HIZ X% CHHI 4 DF) (~0.96) (-2.40) (~0.52) -
COIZ2H22F1(HE)C-P2 0.90 1.85 - -
(HIZ X% CHHI 4 DF) (-1.01) (-2.50) - -
SIIZZM22F1(HE)C-W 1.25 2.56 - -
(Bl X% CHHI 4 DF) (~0.66) (-1.79) - -
COIZZMEZ2F1(M2)AG - - - -
(HIZ X% CHHI & DF) - - - -
HI I K| <= (1 K| 0H3) 1.91 4.35 5.89 0.00
F)HI DX 2 (HR0FR): 223 15 -1E6HF X 90% + KOSPI X 5% + CALL X 5%
¥ 9 EXNARNS I HAUE LIEIY % 020 224UE BEEHE A4 OtLIC
> =B E (49l wiprel)
= T AH AFE Ew A cl = 0ol
T EE Dﬁmg LS gﬁ:ooaﬂgﬂ TEL g%x?fﬂja MmEIHs DEEN
x| 40 | 119 0 9 0 0 0 0 0 20 ] 186
S| 35 | 130 0 8 0 0 0 0 0 10 ] 183




LIS (ErSl: miprel %)
%iﬁé _ =& _ O A S o S8 XA EItHE & J1E T} AFE o
e Z=A xH 2 g |[2EeEX]| 22U [ &< 2T DIE o=
KRW 0 18,957 0 2,014 0 0 0 0 0 3,005 0 23,975
(1.00) (0.00) (79.07) (0.00) (8.40)] (0.00)] (0.00)| (0.00) (0.00)] (0.00) (12.53) (0.00)| (100.00)
A 0 18,957 0 2,014 0 0 0 0 0 3,005 0 23,975
*(10) 24H=
& | g J| |
AtptE HH|IE AtAtE FHHIFE
7€t 0 7|E} 0
CH7|CHE 200 S —12.52 CH7|CH 25 20 2 e 12.53
SR 0 Ewxtsd o
=S4 0 24 0
oHEdE 0 DHEAME 0
TEEA  mm638 TEEX  mmma4
g 0 oS 0
A S 11 A e 7 O 07
Fy 0 Fy 0
0 20 40 60 &0 100 0 20 40 60 80 100
> =2It8 EXHHI=S (S : %)
=9 =Y Hl S =% =2)}H Hl S
1 Cheral= 100.00
> SXTHA A9 105 @5l %)
=9 = =59 EE = EEE b=
1 e £0+0133-1810-02 43.62 6 =5l 20 0.44
2 e =101750-2012(17-6) 35.44
3 | REPODH%=(20180523) 9.59
4 | MeeExnzsA KODEX St A 8.40
5 | REPODH%=(20180523) 2.50
v 2 I8 BERES WS
> CEHTERA
==¢ gt | motel | wa=or | S5 | wae [ sse [ 2=z [M8s3] HIS
£010133-1810-02 10,450 | 10,459 TEEE KRW [2016-10-02] 2018-10-02 N/A 43.62
=101750-2012(17-6) 8,530 8,498 jstol= KRW [2017-12-10] 2020-12-10 N/A 35.44
F)EXNUA A9 1052 2 BIIZHO0| NHAEHO 5%2 =6l= 22 I
> HEEXNSH (SH91: T2, B0HA, %)
S5 E5 AHAHE E A SIS EaPN Ao gt =} =3} Hl S
KODEX SHI| /& =5 MEIREESE 2,022 2,014 CHstal = KRW 8.40
F)ENHA A 10252 L HIISMUO| ANAESHO 5%E xtots HR JIM
> EIIE £ U= (Ehel: 35, ot %)
B =802 FHSLX =% =cl o) 2l =0t =
REPODN %= SUAENRE 2018-05-23 2,300 1.54 CHstol= KRW
REPODH == olgHolA e (m2a=) | 2018-05-23 600 Cistol= KRW
0l 2 AlSHS St 2014-11-24 104 CHstol= KRW
F) EXA A9 1052 L HII2H0| NAHEHO 5% xiots L I
> JIE CEATEIED
B Fota ™ bl
042 0

F) SXUY &9 1052 @ BoI2%0 AHAS %0 6%E Ziots 32 I




0
ar

oJ
1[4}
il
0{0
mm

Wk

oF
EL

=
D

Ok
oJ

b EX220I (B )

1of
Il
r
ulo
o}
100

2109000941
2115000373

0

0o
0B

0
A
ul
)

ol
K0
0l
R

O

69,911

39

34

&0
£

K-

<

ol

no

LICtH

http://dis.kofia.or.kr)

A

¥ HEO| EXR
=

ar

Bl
A

ol
1[
KJ

OH

gl

&)

al

no

or

oJ o

] R R

)| & R0 R R R

oo| 0= RO R0 07D

0
=
4

Lo [ep @)

- AN
=== M = O ©
KKK OK OO
B B oo B =

~| o < ©

M —q S
E-daxg
O < — © 0o o
—_—— —_—— 0O —t—
RRI8qxs | X

R RR|W

wr

IH

S| At

=l

> S X

5.0l & &

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.01
0.07
0.09
0.00
0.00
0.17
0.00
0.00
0.00
0.00
0.01
0.07
0.04
0.00
0.00
0.00

12
14

27
0

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.01
0.08
0.09
0.01
0.00
0.17
0.00
0.00
0.00
0.00
0.01
0.08
0.04
0.01
0.00
0.00

17
20
39

S8

| AH
| Ab
| Ab

3

Hel Ml
3

Heh Al
3

OH
)
OH
4
OH

b

)

t

o
o

o
Tt

EH&=0HOH,

IETEEIED)
JIEtHI 2] =0)

JIEMHI& 7

)A

=2
==

SRS HSEZF1 (A
HRSHEEF1(HE)Ae




oy LEE0, ERaE 0 0.00 0 0.00
l IANEAYR S
EBHE MH| A 2as 0 0.00 0 0.00
T 5| 0 0.00 0 0.00
= A Al 0 0.01 0 0.01
KHAHS 2 At 10 0.08 5 0.07
IO 3] A 20 0.15 11 0.15
EEREEEINEEERD) 1 0.01 0 0.00
2 BHAL2 22| 5] A 1 0.00 0 0.00
245 32 0.24 17 0.23
H=sHS2F1(EH2)C JIEHHI 2]F2) 0 0.00 0 0.00
oy SN, ER4E 0 0.00 0 0.00
pl ANEAAR S
finE MHI A 2z 0 0.00 0 0.00
T B 0 0.00 0 0.00
=AHWA 1 0.01 1 0.01
XHAHS 2 At 1 0.08 1 0.07
ENE 1 0.08 1 0.07
EERNEEEINCEERD) 0 0.01 0 0.00
U BHAL2 22| 5] A 0 0.00 0 0.00
245 2 0.16 2 0.15
SIS 2F1(:E)Ce J|EtHI 2]=2) 0 0.00 0 0.00
ooy LEE0, ERaE 0 0.00 0 0.00
=M ENZHER S 0 0.00 0 0.00
e MHIA 222 ‘ ‘
T & 0 0.00 0 0.00
=ANHNA 0 0.01 0 0.01
KHAHS 2 At 1 0.08 1 0.07
IO 3] AF 1 0.09 1 0.09
EEREEEINEEERD) 0 0.01 0 0.00
2 BHAL2 22| 5] A 0 0.00 0 0.00
245 2 0.17 2 0.17
2B HSEF1(2E)C-P2 J|EtHI 2]=2) 0 0.00 0 0.00
ooy LSOO, ER4E 0 0.00 0 0.00
- TAEHGR S
A:SAJL MH| A 2ag 0 0.00 0 0.00
T 2l 0 0.00 0 0.00
=AHHA 0 0.01 0 0.01
Kt 2 At 0 0.08 0 0.07
ENEN 0 0.00 0 0.00
HC T A 25| AHAIEFA XL 0 0.01 0 0.00
U BHAL2 2H2| 5] A 0 0.00 0 0.00
245 0 0.08 0 0.08
|2 SHSEF1 (HE)C-W JIEtHI&[Z=2) 0 0.00 0 0.00
CHEOHOH, S22 0 0.00 0 0.00
ot = NEmee =
ASAJL MUl A ~rg 0 0.00 0 0.00
T B0l 0 0.00 0 0.00
=AHAA 0 0.01 0 0.01
XHAHS 2 At 0 0.07 0 0.07
IHOK 3] A 0 0.06 0 0.06
EERNEEEINEEERD) 0 0.00 0 0.00
UBIAL2 22| 3] A 0 0.00 0 0.00
245 0 0.14 0 0.14
IR SHSELF1AE)AG JIEHHI =2 F2) 0 0.00 0 0.00
CHEOHOH, S48 0 0.00 0 0.00
o xi=roo =
A:SBHE MH| A 2as 0 0.00 0 0.00
T 3| 0 0.00 0 0.00
=AAHNA 0 0.01 0 0.01
x* HEO| = XFALS M (J|2HH A CHH| HIS S LIEHLICH
«x J|EHHI20/2t S HZAHIE, Z2 S 0 L ZHHI2 S HEWA A =) ZC HIZ2O2AM HOH-SHe42= X

st ULICH




T | 252 020=A) 7] M ERLse0=(8) S AI(A+B)
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- — =Bl 0.6948 0.0201 0.7149
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