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05 > s o
&0 85 30 100
(1) JlE AL HangSeng China Enterprises Index, KOSPI200 Index
(2) ¢@g 20129 0838 28¢
(3) Mg : 201549 083 26¢
(4) FEXIEFIH + 20129 003 28¢
(5) = SINEFI | 3¢
(6) BI2N2t : FAFINEFI 2FY 0=FH HASBSINEFIN 2ELNAAN
(7)) FIAANSH ZA - Mt EFHA
3. AL2IQE0l o8t colps R
O1OICHA2IndexZ A 2| 0] 0fKH-10(ELS-TI) 195
4. HUEASY (VaR: 99%, 10%) (o woa)
OFOICHA2IndexZ A 2| 0] 0fKH-10(ELS-Tit) 184
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i
0

OLOICHA 2Index Z3 S XHAIEH KH-8(ELSI)

;e HeHona HeHRY OH=(1) HE(2) =EXNE(1-2) [}
ke FA ELS 0 0 0 &9l
3 =4 ELS 2,351 2,351 &9l
2R 2,351 2,351 &9l

2. MMAE JoTE 2| &R

™

O SEHdE ZES O ob7| &g 22
A HEsE
A T2%E
80% o 3074 &
L% (27 2543
144 24748 o I2%SE
4 e i 1 FrETEC
) 1121
127948 ST i ;j’g'jl{‘,g:qxﬁ»hﬂflf';
29 6o%
, - - o0%
a - =
(1) 2 =x/& Hang8eng China Enterprises Index, KOSPI200 Index
(2) 2o - 20124 098 042
(3) oY - 201549 098 02¢
(1) EE=AZEF2 0 20129 092 03¢
() AEANEFI 0 20189 088 Y
(B) Eo2N2 : 2l x2EF0 222 0=FH ABIAEFTI 222 0A
(7) FAAASH SRA - USRS EFA
3. NLIZIH 0l ot aolES R
OFOICHA 2Index SA S XIS KH-8(ELSI 177
4. U3 (VaR: 99%, 102) (cr9): miorsl)
OFOICHA 2Index S& S XHAIEH KH-8(ELSIE 164

10| CHA Ol S



sl
I
02

OLOICHA 2 IndexS 2 Z 2| 0] 0{KH-11(ELS-T})

= HeHoha HAHRY OH==(1) 0H=(2) SEXE(1-2) H2

&l =4 ELS 2,967 0 2,967 &2
! =4 ELS 2,967 2,967 &2
Sl 2,967 2,967 &2

2. MMMAE JHAHNME et &A1 X

= = o
O S=d=2 F2 O Wl deel 37
HEsolg AHzeE
H I50%FFE
1875% # ‘"i - 30748 A
i 367148 : 2250 7,
T | gy wrsore 4=
|
1125% — 18708
750 —
2751 = 67 e

(1) 21 = A&t HangSeng China Enterprises Index, KOSPI1200 Index
(2) gy @ 20129 0928 11¢
(3) @2 : 20159 0938 09¢
(4) =21 =F21+ 201249 098 10¢
(5) EEBINEFI 201549 098 07
(6) B2 ¢ FAFINEFTI 2L FFH 2ABINEFIN 2 LA
(7) FIAAANSH LM : MNEGSEFA
3. NURIQE 0l ot aoHs o worm
OLOICHA2IndexZ A 2| 0] 0fKH-11(ELS-TI) 232

4, HENSY (VaR: 99%, 102!)

0tOICtA2Index S & Z 2| 0] 01KH-11(ELS-1it) 255
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