Atohe-§-ETIA

ope kA EFEUIT TR AFARIS! 1Y (FAZENE-8)

(2&2|Zt:2019.06.07 ~ 2019.09.06)

oARZER M= ARAIZDISESS AN RSO [GEAREAIZENH 2IH ARMESES|AD G IO, SARD
2 Iet A0 SED |2 ) S R Ak =S CHEE MIE Q2SI MiEt = 2uMELICE

Opo|CtAO[ A2

MEA

O

2T d353Z 20

lol

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




At

tr

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. 8BE2 IR

pI|I=28E A2AIEL 2 EEX 2t HE
HE H3 ENREs= =o8EL8s HEICS
OIOICHA EREHY S NEIRIE 15(FAEE)(2E) 52938
OOICHA HHE =3 DEXME(FA]) 53841
OIOICHA RS S2 LEXME(IHA) i 4== 53840
OOICHA SER2EHEY S3 NERIE 1S (FAIEEHAT == AP448
OIOICHA E2EHY S3 NERIE 1S (FAEEH)Ae AP449
OOICHA E2EHY S&3 ANEXAE 1S (FAEEHS AP450
HEOS EF SEFAY, FOId, E8E, 248 BNy Pl 2005.12.07
2|2t 2019.06.07 ~ 2019.09.06 ==D|2¢ FHBO2 =2
o0 T T - ==57(210] 8is
NS =2=1PN; OrOICHA O AN RH A2 & HETHAE 25| A} KEBGHLIS &Y
KEBSILIS®, NHEXN S, (7S,
THOH 2| AF Hel==e=2835d, 222, JI835H, AR 22| S AL ofLIEE A A
StR2ELAZZ
HE XA 50~60%S FAZHC(OIOICGHAHHESHADE XM E(FADN) 0 EXNELICH A2 =2 g 22
AZo| =X S0l SSFAHIE )0 d8 EX6t0 =2 g2 IHE0ISS &M =RELICH XHAS 50% 0]18t2 i_H
s e HADEC(DIOICHA RSS! NS HDE A E(THE))U EXoH, OIXNASH A20/SS 2= A2 2HOZ &
LICt.
> THASHE
(SH<|: BHOFRI BHOEXL %)
HEHE g5 PSRy =iple, SZE
K& SH(A) 742 733 -1.15
LIHESAH(B) 0.00
EZFWE IS (=E)(22) = KHAES M (C=A-B) 742 733 -1.15
gt 2152 & 4=(D) 651 651 0.01
JIEJH2 (E=C/Dx1000) 1,139.19 1,125.97 -1.16
KHAE S (A) 742 733 -1.15
S H(B) 0.00
EZEFWE IS (=E)(2E) &= KHAHE % (C=A-B) 742 733 -1.15
gl 252 & 4=(D) 651 651 0.01
JIE0+A (E=C/Dx1000) 1,139.19 1,125.97 -1.16
ZZ(Class)d J|=0t & &t
EREWE IS (=E)A1 J1EIH=A 1,061.57 1,045.81 -1.48
SR2EME IS (FE)Ae JI&EoHE 1,059.12 1,044 .31 -1.40
EREWE IS (F=E)S JIE=IHA 1,051.00 1,036.33 -1.40
F)IJISIHE0Iet EXXDF HEEXNSHE L2(HY), E2(2H0H)ots R = 2HZ2(MSZEE) =8 AlMl H2Edes Jt2e=z
HEQ &XNNEHES UllE AT SI+2 Ll JtAS ZELICH
2. 2EZU E FAUESHE
> 22F Y
HE 2 E2 A1 2HA JIE -1.16%Z bW KX UHHl 0.15%p &2 =2 JISMHSLILCH
> EXEE L 28 HE
82 KOSPI K== @ CHtl 2.80% o121t 1967.79pt= Or2 ot A& LICH 78 FOMCOIM 20| S22 25bp 2lotota oLt Ird of
FOIE0| =D 22l 2lot JIs&d S Métots 22 =2 IR0, fIoH/2d 820 2008E 2RI 01F HSZ2 e 720t
ElolH S S A2 JF Lo ASLICH 8- HA/FHE 2S5, 0|-5 PEEN A3 S AR =224 40 =22 3
oYl =02 &&tol} D, 0= 2 HeI1(10E-24) 221JF A S M HI| X L0t SALASLICH

©
M0
0l
=
rr
=
[
o

.0 =
S PAg4l FOMC 2 SOl [t BSH0l =2 285 24 H22 T FLICH otXl2t 88 =K XNSEHE 2=
0 | =

Ol HAIE N=2 2 SAl =0l 88 S=FH HE &&0IH, &= A e s REE EX 2t 0 ASLICHOI0N THet
gl FOMCOl HE Bsd clAdsE EMotXIL, X+ otH2 234 =0tM2Z A2 =2 olaELICh




pOIZHSHA) =S (EH=1 2 %)
= X2 3 X2 6008 X2 9IS 22 1200 E
E2FWE IS (Z=E)(22) -1.16 -0.79 2.64 -2.62
(HI W XI2= CHYl A1) (-0.15) (2.15) (2.81) (2.15)
ZZ(Class)d & &t
ERIME IH S (F=2)AT -1.48 -1.44 1.65 -3.88
(HI X2 CHH| & 1t) (-0.47) (1.50) (1.82) (0.89)
EZHWETHS(Z=E)Ae -1.40 -1.26 1.92 -3.54
(I XI== CHHl A1) (-0.39) (1.68) (2.09) (1.23)
E2XWL I S(=E)S -1.40 -1.26 1.92 -3.54
(HI X2 CHH| & 1t) (-0.39) (1.68) (2.09) (1.23)
Bl W Xl 4=(HXI0t3) -1.01 -2.94 -0.17 -4.77
Z)HI WX 2= (I XI0F3): KOSPI X 50% + [KIS S XI2=(1-2Y) X 55% + KIS I XI2=(2-3Y) X 40% + CALL X 5%] X 50%
¥ H SN2 UH HAUE LIEIE 2 0lde 2SS4 UE E&6l= X2 otg LI
7= 214 32 24 z2 34 32 54
ERHNLEIHE(ZE)(2R) -2.62 -1.87 9.10 14.85
(HI X2 CHH| A1) (2.15) (2.41) (6.90) (9.15)
Z2(Class)& &2t
SZEMNE IH S (FE)AT -3.88 -4.40 4.92 7.61
(HI X2 CHHI & D) (0.89) (-0.12) (2.72) (1.91)
SEZAHWETHS(FE)Ae -3.54 -3.72 6.05 9.55
(HI X2 CHH| A1) (1.23) (0.56) (3.85) (3.85)
SE2XWL I S(=E)S -3.54 -3.64 6.93 11.08
(HI X2 CHHl A1) (1.23) (0.64) (4.73) (5.38)
Bl Xl 4=(HXI0F3) -4.77 -4.28 2.20 5.70
F)HILXIZ= (R XI0ET): KOSPI X 50% + [KIS S| XI2=(1-2Y) X 55% + KIS I XI2=(2-3Y) X 40% + CALL X 5%] X 50%
¥ 9 EXNAE2 UH HUE LIEY 2 01242 2EHUE 2 &S A2 OtgLICH
p =B E (49l wiprel)
= - _ S& _ _ O A S S A _ PR SotE ¢ e o015
=4 o s TEEX]| U 2 A=A DIE ol 2
| —1 3 0 0 0 0 0 0 0 0 0 2
& I| -11 2 0 0 0 0 0 0 0 0 0 -8
3. Xtatal s
p KA ASE (SHSl: BHOLRl | %)
sty _ & _ I ALSE o SE=:PNEN; s 2 SlEr T ArE o
e = Al T e | ZgsEx | Z2HUW | =9 ASxta JIE o=
KRW 399 322 0 0 0 0 0 0 38 -25 733
(1.00) (54.37) (43.86) (0.00) (0.00)] (0.00)] (0.00) (0.00) (0.00)] (0.00) (5.20)] -(3.43)] (100.00)
=¥ 399 322 0 0 0 0 0 0 0 38 -25 733
*(): IHHIE
& D) =
ArdtE FEH|IE KAt DAMH|ZS
718 1051 Jgp T -343m
CH7|H S 0y = MEmE 3l SHIENCZ 52
ESRA 0 ESRA 0
2SS4 0 HEM 0
OHEAE 1001 OpSAE 0
TTBER 0 SEL T 0
o 0 ol 0
M "I 36.15 xR = P— 3 2
Z=Al :_ 55.03 F=A : I 54 37
0 20 40 60 a0 100 -20 0 20 40 B0 a0 100




v
ol
jiba
11
OB
E
im
P
o
Of
o
40
\o}",

=9 s HIS =< e (S
1 PRSP 26.17 6 N 6.52
2 IT H/W 11.48 7 sso5 3.84
3 =23 11.03 8 WEME A 2.84
4 24| 9.89 9 SHg 2.29
5 3 st 8.56 10 J|EL 17.38
> =IIE EXHIS (Er91 : %)
=92 EPIE S =2 EPIE S[ES
1 CHstol= 100
> XA &4 108 (S : %)
=9 F2E =58 HE |=4 22 =58 ]S
1 EN AE TR 11.29 6 N AlIBH28123-06-0]-3-8 4.06
2 I =2701875-2203(16-10) 8.24 7 N SAUHIILNEN 2616 4.05
3 EOIAE e 4.68 8 T2 ATCIAEa0132-2 4.05
4 EN SHXI22B 4.06 9 N St 22 M 361 4.02
5 I AlIBH28123-06-0[-3-C 4.06 10 N H0lH| =819t =E230-1 4.02
v 2 A BRES Y
p Al (CHR]: 3=, BHOLR | %)
=58 PR == HIS el = e Hl
AR 2,148 83 11.3 istol= KRW SPJRSPN;
SHx22 357 30 4.1 CHstol= KRW =22l
=) EXHA AR 1052 L EII2MH0| HAEHO 5% o= AR M L= LHTA 240 1% 21 B2
> T (SHSl: ¢oral, %)
=5F OHOJ}OH | TH )} oK el S3t e A st 232 [MES2 ]S
2701875-2203(16-10) 59 60 CHstol= KRW |2017-03-10] 2022-03-10 N/A 8.24
AlEH28823-06-0]-3-C 30 30 CHstel= KRW |2019-06-19| 2022-06-19 AAA 4.06
Al B2 8423-06-0/-3-B 30 30 Chstel= KRW |[2019-06-14] 2022-06-14 AAA 4.06
ZSAHXYIIHESIHE616 30 30 CHstel= KRW |2018-08-27| 2020-08-27 AAA 4.05
AXICIAZ 0132-2 30 30 chstol= KRW |2014-10-02] 2019-10-02 AA- 4.05
St 22U A36-1 30 30 Chstel= KRW |2016-09-06| 2021-09-06 AAA 4.02
HI0IH| =819} E230-1 29 29 CHstel= KRW |[2018-01-26] 2021-04-26 AA+ 4.02
=) EXHA A2 1052 L TEII2H0| HAEMO| 5% Zot= 2 I
> SOI0E E M= (Sl ==, wiokel, %)
=5 =280 FHS X =% =22 gL gts 2 )} =
0ll= KEB®GILI =34 2006-01-09 34 1.15 CistBl= KRW
=) EXHA A9 1052 L EII2M0| NHAEHO| 5% =1ot= 22 JIM
(=) = =
4. EX22NEZ0Y &
> EN2EUSH(HEDILIXN) (E49]: Jf, sHorel)
° 2250 HE g8 ADEHI Qe HE 2 ANt 22733 e _
g3 R Il T 2273 T 28732 BelSsEe
BI N & VS 56 12 162,210 4 32,294 2109000201
=8& S 40 15 104,130 1 55,627 2113000811
20l X & 38 2 58,682 0 2111000836




=) 490 22 SN2 ZAIS 20| 20020/, HAEXNRR02 0| EAN22012 = SN 28 L EXF AR H
SOl QU0I TEXO0|D AR Hag = XE ws
% HEO EXNRE012 HALYY S 1el5] MXIRAIAOIES £AIRAl SS #D56HA 4 USLICH (QEHY =4
http://dis.kofia.or.kr) &, 83| & X2 Ol MIZB5ls 29 2 NASERE DA H25ts HEO ®MI|1Z=U0| 40| & 4 9
SLUCH
p SN0 HAUYS
J12F EERERE
2017.11.24 ~ 8t Bt
2015.07.23 ~ =ME
2018.03.16 ~ 2014
2014.10.01 ~ 2018.03.15 M55
> HAS2+E 3| A
ENE A TH 2oty HID
5. HI8 & &
b 2AXE B4 X2 §& (CHS|: BHOLRl %)
X0 ER
e =2 OH | = F =Y 51!
=< HlE ™ =% Hl2
REELY 0 0.00 0 0.00
EHOH 3 A 0 0.00 0 0.00
T C I A 25| AF (A EF AT 0 0.00 0 0.00
FENEREEEN 0 0.00 0 0.00
=581 | 0 0.00 0 0.00
SRR B (FE)(SE) JIEFHI & 72 0 0.00 0 0.00
SO0, E A4 2 0 0.01 0 0.01
WO T za=age S
=) QA ~na 0 0.04 0 0.03
42 —
S| 0 0.05 0 0.04
EEBIET 0 0.06 0 0.04
EELY 1 0.14 1 0.14
ZHOH S AF 1 0.18 1 0.18
TH C Jf AFS 23] AF(AIEF QY AT 0 0.01 0 0.01
EENEREEEN 0 0.01 0 0.01
EESE P 0.33 2 0.33
SR 2(F2)A1 J|EHHIE *? 0 0.00 0 0.00
CH=0i0l, EE a2 0 0.01 0 0.01
O O IANSHOS =
=\ AHA o 0 0.04 0 0.03
AAD —_ T T It
T 1| 0 0.05 0 0.04
EETSTEIY 0 0.06 0 0.04
NEETY 0 0.14 0 0.14
EEI 0 0.09 0 0.09
TH C I AF & 23] AF(AEFOI R 0 0.01 0 0.01
FENEEEEN 0 0.00 0 0.00
=58 | 0 0.24 0 0.24
=R YUY Z(F2)Ae ETERS 0 0.00 0 0.00
CHE0HOH, S5 42 0 0.01 0 0.00
O OH NN
=) QA ~aa 0 0.04 0 0.03
/\AE — T T IT
T S| 0 0.05 0 0.04
=AM 0 0.06 0 0.04
NEEN 0 0.14 0 0.14
N 0 0.09 0 0.09
T C X AF S 23] AF(AEFOI A 0 0.01 0 0.01
PENEREEEN 0 0.00 0 0.00
EESE 0 0.24 0 0.24
SEUMSANE(F2)S JIEHIE 2 0 0.00 0 0.00
CH=0i0l, E a2 0 0.01 0 0.01
O O EANSHOS =
=\ AHIA na 0 0.04 0 0.03
>2 T
EEl 0 0.05 0 0.04
=AM 0 0.06 0 0.04




* HEO| &=XIAFEM(J|2HE A [HH| HI8S LIEFHLICEH
wx J|EFHI20/2H SIH2AAHIZ, Z2 S92 0l 2 2HHIE S HEWAM ZAX BIE2RMO2 XSS HE2O2M OH0H-SH = H
Q&34 LICtH
¥ ALY e gl=
E=Ta-1 Ry === R T = e R =
b EE2 =, HIEHIS (Sl HEHAF %)
2 | S22 -HIHIEA) F)|  HH-SHE22HIE(B) ™ 52 (A+B)
- = 0| 0.0038 0.2061 0.2099
=22 xIHH Ct S(Es)(2
STagis(F8)(EE8) EPl 0.0038 0.1781 0.1819
- = 0| 1.3057 0.2074 1.5131
22X Ct S(E=
SIS (F2)A1 EPl 1.3058 0.1782 1.4840
- = 0| 0.9529 0.1983 1.1512
22X Ct S(E=
ST S(F8)Ae EPl 0.9530 0.1796 1.1326
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