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OHOICHA SMA A REXHAE HI1S(HA)C-W CV515
OICHA S22 2 HEXAE 1S (MA)Ce CK142
DHOICH: SR S2 HEXAE RIS (HA)S CV513
HOICHA 2 2 HEXAE RS (HA)S-P CV514
mco 52 ERAS EARC(WAS) NLS, =018, 228, oA EEYED 2019.07.30
(ot s =Jjso2 "o
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b IIRHEH) 2 (2191 : %, %p)
2 =2 3 z 2 6 =2 9E Z2 120H&
SEMAXNE)(2E) 0.32 0.60 1.09 1.98
(Bl X<~ CHbl A1) (0.16) (0.31) (0.44) (0.64)
Z5(Class)& S&
S XHIHA)A 0.24 0.44 0.85 1.67
(Bl X4~ CHbl A 1t) (0.08) (0.15) (0.20) (0.33)
S XHIHA)A2 0.28 0.52 0.97 1.82
(Bl X4~ CHbl A 1t) (0.12) (0.23) (0.32) (0.48)
S XHIHA)Ae 0.27 0.49 0.93 1.77
(Bl X4~ CHbl A 1t) (0.11) (0.20) (0.28) (0.43)
SSMBXHIHA)C 0.22 0.39 0.78 1.57
(Bl X4~ CHbl A 1t) (0.06) (0.10) (0.13) (0.23)

10
o
z
]
=

HIHA)C-F 0.28 0.53 0.99 1.85

(I XI== CHEl &2t (0.12) (0.24) (0.34) (0.51)
SN X A)C-P1 0.23 0.41 0.81 1.62
(I XI== CHEl &2t (0.07) (0.12) (0.16) (0.28)
ST A (IR )C-P2 0.23 0.42 0.82 1.63
(I XI== CHEl &2t (0.07) (0.13) (0.17) (0.29)
LB XHIHH)C~Pet 0.26 0.48 0.91 1.74
(I XI== CHEl &2t (0.10) (0.19) (0.26) (0.40)
LT RH(IHA)C-Pe2 0.26 0.48 0.91 1.75
(I XI== CHEl &2t (0.10) (0.19) (0.26) (0.41)
SN A (TN A)C-W 0.29 0.54 1.01 1.87
(I XI== CHEl &2t (0.13) (0.25) (0.36) (0.53)
ST XHIH ) Ce 0.25 0.46 0.89 1.72
(I XI== CHEl &1t (0.09) (0.17) (0.24) (0.38)
SR XHIR)S 0.27 0.49 0.93 1.77
(I XI== CHEl &1t (0.11) (0.20) (0.28) (0.43)
S RHIHR)S-P 0.27 0.50 0.95 1.80
(I XI== CHEl &1t (0.11) (0.21) (0.30) (0.46)
CDSC HEHE & =248
CDSCS&+2E 0.23 0.41 0.80 1.60
(I XI== CHEl &1t (0.07) (0.12) (0.15) (0.26)
I WX = (X 0t3) 0.16 0.29 0.65 1.34
F) HI WX 2= (| 0FR) : KIS S| XI2=(1-2Y) X 55% + KIS SI|XI£=(2-3Y) X 40% + CALL X 5%
¥ 9 SNANS BN A0E UEIY & 0l2ie 2EHTE E&5H= A2 otLICH
e 214 2 24 2 34 %2 54
LW A)N2E) 1.98 8.44 13.63 17.81
(Bl XI=4= CHEl &1 (0.64) (1.79) (2.77) (4.83)
ZEF(Class)g &
SN KHIHA)A 1.67 7.77 12.58 16.00
(Bl X4 CHEl & 1) (0.33) (1.12) (1.72) (3.02)
SR KT )A2 1.82 8.10 13.09 16.88
(Bl XI4= CHEl &2 (0.48) (1.45) (2.23) (3.90)
2R KHIHH)Ae 1.77 7.98 12.91 16.57
(Bl XI<= CHEl &2 (0.43) (1.33) (2.05) (3.59)
LA RH(IH2)C 1.57 7.55 12.24 15.41
(Bl XI<= CHEl &2 (0.23) (0.90) (1.38) (2.43)
PSP XN R)C-F 1.85 8.15 12.58 14.86
(Bl XI<= CHEl &) (0.51) (1.50) (1.72) (1.88)
SN X A)C-P 1.62 7.66 12.40 15.70
(Bl XI<= CHEl &) (0.28) (1.01) (1.54) (2.72)
LSTHAXH(THAH)C-P2 1.63 7.68 12.44 15.76
(BRI CHEl &) (0.29) (1.03) (1.58) (2.78)
LB X H)C-Pet 1.74 7.93 12.83 16.43
(Bl X< CHEl &) (0.40) (1.28) (1.97) (3.45)
A XH(IHA)C-Pe2 1.75 7.94 12.84 16.45




(HI W XI=~ CHHI & 1t) (0.41) (1.29) (1.98) (3.47)
SBHBTHHH)C-W 1.87 8.21 13.26 17.32
(I X CHel &) (0.53) (1.56) (2.40) (4.34)
SEHAXH(THA)Ce 1.72 7.88 12.74 16.28
(HI W Xl == CHHI & 1) (0.38) (1.23) (1.88) (3.30)

SETHARHIHA)S 1.77 7.99 12.92 16.59
(HI W Xl == CHHI & 1) (0.43) (1.34) (2.06) (3.61)
SYMH2 T H)S-P 1.80 8.04 13.01 16.74
(HI W Xl == CHHI & 1) (0.46) (1.39) (2.15) (3.76)

COSC H2HE Sg =&

COSCs& & 1.60 7.64 12.37 15.62
(Hl W XI== CHHI & 1t) (0.26) (0.99) (1.51) (2.64)
Bl w XI <= (I X| 0t 3) 1.34 6.65 10.86 12.98

=) Bl X2 (H0t3) : KIS BEIIX2=(1-2Y) X 55% + KIS BIIX2(2-3Y) X 40% + CALL X 5%

#* 2 SENAES BN dUE LIEIE 2 0|2o 2SHUE E&5ts A2 OtdLICEH

p 0I5 S (Ehol: wioral)
= AH AFIZ EY XA =
= s 2 OHMAE = S Xt 97|[H:§5L4 J1Er sors
Al I = AsER | =u %9 A2 DlEt o=
& 7| 0.00 1.081.11 486.20 49.61 [-122.32 0.00 0.00 0.00 0.00 -489.80 | -18.05 986.75
o ) 0.00 1.293.28 681.17 64.16 | -196.62 0.00 0.00 0.00 0.00 -653.85 | -21.32 1,166.83

3. AHats g

> AR S S 5 (Sl HOra, %)
- = 7 e Ew Ab =
Saig = JIPYPNE . SE XA BAUEL| 5 g Tt AFE o
= FA 2 2 HEEX | U e A2 DJIEH o=
KRW 0 382,895 72,532 7,219 -10 0 0 0 0 30,108 |-120,694 372,051
(1.00) (0.00) (102.91) (19.50) (1.94) (0.00) (0.00) (0.00) (0.00) (0.00) (8.09)| -(32.44) (100.00)
g A 0 382,895 72,532 7,219 -10 0 0 0 0 30,108 [-120,694 372,051
* ()L HE
F) 9 MAtRHS S0 THAESHE HALE L 01222 IIHS KLstohX 2SLICH
& 0| gl
THHE A -HIS THatg A -HlIs
J|EF25.82 HEL 44
EDIIEL0E = 7.7 =Rl =1 8.09
Seat | 0.00 SERRA | 0.00
SEA 0.00 SEA 0.00
IHAASE 0.00 THaE 0.00
B} 148 SR 194
018 == 18.74 018 == 19.50
2 K 33.33 T C
2':_&! L L O OO L L L L I 2':_& L 1 0 OO 1 1 L L I}
-40 20 0 20 40 60 80 100 -40 20 0 20 40 60 80 100
> SN &9 1085= (ErS1 © %)
&2 =Y =S o2& EE b=
OFOTCE A =TT 2001
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F
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A ot - - A
2 A =0t02840-2801-02 3.78 7 A 20260213-89-6(CH) 1.90
- - XD AR (X X0 T E
A Sot - - 2
3 HA £ 0H02500-2710-02 2.52 8 T 20260227-89-1(EH) 1.90
A SIS XHIIE131-2 2.51 9 A S22 AH66 1.33
5 A CJ ENM27-2 2.48 10 = A=22341010500-0103-1 1.29
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