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2.6%2 AHIX 22 2.7% 2 A8k O, M= &= I3 Ha0| YEot0t) HAZotH Sl 214 JIZE AlALGIASLICH
68 =1 2cdles A5 HO0| Ol RAIE ez BHUHELICH =W D12 012 Atgh 20 XD st=28 32l 2A0| JtAISHE A &L
Ct. Ctet =0 2elIt JIE=el o1&t gHAGHD AS0l et 32l FIt 45 &= Met WO Z WHELIC Fdold=2 §&2t BM tHEl =
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T X2 34 X2 6HE X2 9HE E 2 124
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Bl WXl == (HXI0t2) 2.23 3.76 4.74 6.02

=) Hlw K== (M 0t3) : KOSPI X 4% + 01 Z2BP S M= X+

40% + CALL X 5%] X 60%

¥ Y ENNH2 WH SIS LIEHE * 0l2Hel S SHUE 2

=110 1-2Y X 36% +

&dte A2 OtelLICH

[KIS ZHIIXI2(1-2Y) X 55% + KIS &I XI==(2-3Y) X

L= z=z 14 z 2 24 zl2 34 z 2 54
EIANS40IH (HE)(2E) 13.60 22.66 32.11 48.68
(Bl XI<= CHYl &) (7.58) (11.60) (16.41) (31.51)
ZZ(Class)g &&
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(Bl X< CHYl &) (7.05) 10.47) (14.59) -
Hlw Xl 2= (HXI0t3) 6.02 11.06 15.70 1717

=) Hlw X ==(XI0t2) : KOSPI X 4% + 01 &BP S&MA X+ =21

40% + CALL X 5%] X 60%

#* 9 SNAFHS N S LIEE & Olciol 2PSBHNE S

IH 1-2Y X 36% +

&ot= A2 OtdLICH

[KIS DXl

(1-2Y) X 55% + KIS I X4=(2-3Y) X

> colps oot
= 7 A AL EY XAt c| =al
5 = oS = Ak CH|CE Y _
- = = = = P = Ep 234t — = =1 J|et 81|
=4 R o= &S Xt FLH Q| A S XA DI EF =
&I jl 4,425.43 266.89 70.82 ~1,487.92 -2,246.21 0.00 0.00 0.00 0.00 -42.80 -35.45 952.76
%f jl 12,441.98 59.36 7457 ~2.809.56 —5,064.82 0.00 0.00 0.00 0.00 —54.43 -7.93 4,639.16
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KRW 19,593 45,871 7,332 5,664 126 0 0 0 0 3,040 | -8,761 72.864
(1.00) (26.89) (62.95) (10.06) (z7n|  (©.7)]  (0.00)]  (0.00)] (0.00)[ (0.00) (4.17)| -(12.02) (100.00)
& A 19,593 45,871 7,332 5,664 126 0 0 0 0 3,040 | -8.761 72,864
* () PH B
F) f MARESEO HASH= HAEE L 0l+-22 otHas ZE6HA LU
& Dl =3
AHatg 2 HHIS AHatE 2 HHIS
e -20.47 48p.02 [l
eD(CHEL2 =1 7.8 EDIHEL0IZ @ 4.17
SwTpa | 0.00 Sexa | 0.00
LN 0.00 24 0.00
THaALE | o4 ThaALE | 0.17
S = 7.81 ST} = 7.7
ole = 11.73 o2 = 10.06
h B 1 68.64 Ha C 3 62.95
=N ‘ e 23.45 ‘ ‘ = e 26.89 ‘ ‘ ‘
-40 20 0 20 40 60 80 100 -20 0 20 40 60 80 100
> FAYEY SXHIS (51
=4 HEH HI= =< HEH HI=
1 DAL HI-HK 77.00 6 DAL JIEIRS 1.85
2 DAL SAS- -l 3.58 7 DAL ®I|-EI 1.31
3 DAL SSEH-2E 3.42 8 [AL HI|-ItA 1.31
4 DATNIT MHIA 2.55 9 DAL 2 1.23
5 DA IIH-ZH 2.46 10 J|E} 5.29
BAT| 7| FK} 77.00
AATSAIZEH) M 3.58
TALRLEH2E M 3.42
AT TAHIA 0 2.55
AL 7|HAH| W 2.46
AAm7|EFZE N 1.85
FACEMZ|FAF I 1.31
AALAI|IIA | 1.31
AAmE= | 1.23
7Et B 5.29
0.00 20.00 40.00 60.00 80.00 100.00
) 9 g2 s=Aal g5 E2s USLUICh
> FAAEY EXHIS: 0 =(Short) ZXI &
=2 oz HI S =2 o=y B
1 DAL T MHIA 26.80 6 DA IIH-ZH 5.58
2 DAL JIEIRS 20.11 7 DAL HI|-E 3.35
3 DAL ABEHHIA 15.76 8 DAT 58 2.91
4 DAL SSEH-BE 12.20 9 IAT ML 1.24
5 DAL MI-HK 11.02 10 J|E 1.03
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TS S A 6.88 0.07 7.02 0.07
EEDY 12.78 0.13 13.04 0.13
HC AP 2 al AN S ST 0.49 0.00 0.50 0.01
SIBIA 2 2] 5 A 0.37 0.00 0.38 0.00
e 20.52 0.21 20.93 0.21
1011 240XH (W 2)C e 0.04 0.00 0.04 0.00
SRS ) 11.04 0.11 5.33 0.05
ok | znzsee s
ES TR, 5.59 0.06 3.42 0.03
]
B 16.82 0.17 8.74 0.09
=2 1Al 8.94 0.09 454 0.05
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