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http://pension.fss.or.kr/

M3% | WEEXZITO WP U 2SMN Sof B A
1 8=
Of EXAMEIS MEMES FASAS] R ZAL0 2ot HE0| 2ot 7[|e|A7|E & FArLIE O 2t oA
71200 wet A gEen, 5 MEME et 2[AZAES R AAe|H2 Chaa 25Ut
71 AL gArelA
H 8 7](2018.08.08 - 2019.08.07 ) DA ZAFHA| SIEHGS
M 7 7](2017.08.08 - 2018.08.07 ) DA ZAFHA| S 2

XNl 6 7[( 2016.08.08 - 2017.08.07 )

S| A B EHA

7l 2% RHE
[chel - &
S8 ixici==
A 87| H 77| A 67|
2 =
( 2019.08.07 ) ( 2018.08.07 ) (2017.08.07 )

S 2 RpAF 279,356,025 129,430,325 484,137,786
=2 273,604,887 124,303,413 451,627,662
DA ALE -5,124,784 -1,153,982 11,923,386
BEAM/MEX A 0 0 0
532 gl ok 2 10,875,922 6,280,894 20,586,738
7|EF 2&Xtit 0 0 0

7| EFRFAL 212,294 33,111 142,746,981

NI 279,568,319 129,463,436 626,884,767

2851 0 0 0

7|EFEAY 879,144 1,493,074 136,165,582

EMEA 879,144 1,493,074 136,165,582

o= 257,006,008 120,863,369 451,425,116

roxyI 4,002,447 -625,744 -571,688,371

oA = 17,680,720 7,732,737 610,982,440

INEY 278,689,175 127,970,362 490,719,185

S8 &AM
A 87| H 77| H 67
E 5
(2018.08.08 - 2019.08.07 ) (2017.08.08 - 2018.08.07 ) (2016.08.08 - 2017.08.07 )

28240l 5,645,870 -16,263,183 539,964,482

O|Xp£=2! 89,057 139,313 2,225,109
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Lt (S)HAICH= &

[E+91:

40

]

Xl 8 7]( 2019.08.07 )

Hl 7 71( 2018.08.07 )

H| 6 7|( 2017.08.07 )

= OH
=] =

= OH
[=] =

= OH
[=] =

7| B X} A
L HEQI5U0I$3
2. HMO| 23
3. 0j%0/%
4. 0|3HTE
5. 7|Etl4 23

6. 7|EFXFAL

10,875,922

8,638,552

2,237,370

273,604,887

273,604,887

-5,124,784
-5,124,784

212,294

1,927

210,367

6,280,894

6,280,894

124,303,413

124,303,413

-1,153,982
-1,153,982

33,111

31,736

1,375

20,586,738
20,586,738

451,627,662

451,627,662

11,923,386
11,923,386

142,746,981
63,220,000
12,054,670

3,416

67,468,895
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7T HEAFZ
XA E 279,568,319 129,463,436 626,884,767
g |
288
1 SME
2. SH R ALK O =
JEEEH 879,144 1,493,074 136,165,582
1 =Rt A0K 23
2. Buoxi=a 5,000 1,185,718 131,284
3. Sjx|Ojx| 22 420,513 134,937,790
4, 2=220/X32 453,631 307,356 1,096,508
5. 7|EfO|X |22
6. 7|EFE XY
=2 s A 879,144 1,493,074 136,165,582
Xt =2
1.8 = 257,006,008 120,863,369 451,425,116
2. HAER| SR EE
3. ol¥eo2 21,683,167 7,106,993 39,294,069
(2rstxpa gty 257,006,008 Zt | o|2UYoi2 17,680,720 7,732,737 610,982,440
M7|: 120,863,369 | $AxHZ 4,002,447 -625,744 -571,688,371
MHM7|: 451425116 b
(1F=7tA g7 115435 2
7| 110762 €
M| 1,086.55 )
xr = £ A 278,689,175 127,970,362 490,719,185
2o X 2EA 279,568,319 129,463,436 626,884,767
Ch (S A 4N
[Tl @]
M 87| H 77| H 67|
a1 = (2018.08.08-2019.08.07 ) || ( 2017.08.08-2018.08.07 ) || ( 2016.08.08-2017.08.07 )
a 9 = oA
2 8 = 99
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1. Ext2ol 89,057 482,419 5,010,730
1. 0] X 2 9 89,057 139,313 2,225,109
2.

o

hgs

12

343,106 2,785,621

i

w
4>

TR

Y
12

>
oo

=

Y
12

2. Ojojxtelat W 7pkpel 31,241,151 25,822,856 2,192,406,242

1 &5

M

Yo o Xt el

2. X 7S HOH O/ B 7HRHE]

3. mhS & Z0H0/E 74k 7,735,000
4. X235 HE7I 19,311,049 267,598,161
5. 2zt A 2l/H 7tk 2,463,037 21,618,021 696,913,373

6. S USRI ON/ oA

7. 7|EFH A 1,732,065 4,204,835 1,227,894,708

3. ojOjXb& b WIpkRR 25,733,338 42,568,458 1,657,452,490

=3

1 X 23 HojofxtE

2. | EZHOjOh/HIHRbE

3. O Z0Ho8/EIHRbE 12,934,000
HETHAHE 8,059,356

5. &t AHel/ "Ikt 12,649,112 29,136,912 1,656,929,359

Ho

8. 7|EfAHaAl 150,226 5,372,190 523,131
g H g 1,458,725 3,018,075 66,339,593
1. 28448 564,621 1,053,185 16,839,574
2. mofsag 805,984 1,795,124 46,623,414
3. fEfaE 64,194 120,351 1,924,510

6. 7|EHH| 23,926 49,415 952,095
2I=0lY(Ee YI7|=aY) 4,138,145 -19,281,258 473,624,889
ZpEh0|Q(E S FpSh M) 0.016101355 -0.159529377 1.049177089
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2. s MY U By ¥y

—_—o
0 610 Y= S HRHH) K - T EHIA EEEEEET)
RS
IIER 712 Fa@
EEIEE) sy
7|2
T Bt Tt zte
—1OH —1OH —1OH —1O0H
o= o= | = N | o=
GRS GRS GRS CLEERS
2018.08.08 - 2019.08.07 1 1 0 0 0 0 1 1
2017.08.08 - 2018.08.07 3 3 0 0 2 2 1 1
2016.08.08 - 2017.08.07 0 0 3 3 0 0 3 3
0| 60| Y= S HRHH) K - M H HIC EEEEACEY
BA7IZ 5
712% Ba 712 3
ELIEE) gy
712
zts zts B zHe
—1OH —1OH —1OH —1O0H
o= o= o= o=
(EXR 24 (EXRI 24 (BRI 2L (EXR 24
2018.08.08 - 2019.08.07 0 0 0 0 0 0 0 0
2017.08.08 - 2018.08.07 1 1 0 0 1 1 0 0
2016.08.08 - 2017.08.07 101 97 1 1 101 | 104 1 1
0] 60| Y= S HRHH) K - M2 HIC-PAABAIZ) EEEEEET)
2712 5
712 Ta 7|z ®a
23y )
712t
B B zts zte
—1OH —1OH —1OH —1OH
o= | = | | = | o=
CREIERS CREIERS (EAR| 24 (ERR| 24
2018.08.08 - 2019.08.07 0 0 0 0 0 0 0 0
2017.08.08 - 2018.08.07 0 0 0 0 0 0 0 0
2016.08.08 - 2017.08.07 0 0 1 1 0 1 0 0
0] 36}0| Y S HRHH)IM H- 2B EIC-E R R
2712 5
Jzx Ba 7|ze ®a
ELIEL) 2y
7|2
Bt Bt B ate
—1OH —1OH —1OH —1O0H
(=T | [=T | [=T | [=Tn |
(ERR 24 (ERR 24 CREIEES (ERR 24
2018.08.08 - 2019.08.07 0 0 0 0 0 0 0 0
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2017.08.08 - 2018.08.07 0 0 0 0 0 0 0 0

2016.08.08 - 2017.08.07 0 0 1 1 1 1 0 0
0| 2510| 2 = S HRHH) M A-HZHI HIA-E IEEEEEEE
A1t 5
7|12kx FHa 7|2tg o
cclEg) ZHoj
7|2
% % x4 %
104 Z10H Z10H 104
| =R | o= o= o=
(EXHX|2=) (EXHX|2=) (EXHX| 2= (EXHX2=)
2018.08.08 - 2019.08.07 0 0 0 0 0 0 0 0
2017.08.08 - 2018.08.07 0 0 0 0 0 0 0 0
2016.08.08 - 2017.08.07 0 0 2 2 2 2 0 0
0 28t0| Y= S HRHH)H A-HZHH ]S [EH21:tz, olel]
I | A A
7|12tx 7|12ty zt3
AP EY) ZHoj|
7|2
ot ot ot %
=104 Z10H Z10H =10H
| = B | o= o= o=
(EXHX| 2= (EXHX| 2= (E = (EXHX| 2=
2018.08.08 - 2019.08.07 0 0 1 1 0 0 1 1
2017.08.08 - 2018.08.07 1 1 0 0 1 1 0 0
2016.08.08 - 2017.08.07 0 0 3 3 2 2 1 1
0= 510| Y = ZHRHH) K A- I 2H H1S-P EEEEEAE
A1t 5
7|1Zkx T 7|1Zvd xtn
EEIEE) ghoj
7|2
a4 a4 x4 a4
Z10H Z10H Z10H Z10H
| = B | o= o= o=
(EXX|2=) (EXX| 2= (EXX] =) (EXX|2=)
2018.08.08 - 2019.08.07 0 0 1 1 0 0 1 1
2017.08.08 - 2018.08.07 0 0 0 0 0 0 0 0
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o|=oto|e

BRHH) A A -T2 H]S-P

[N
ol

(B3 H-2etA AT

5.21

3.04

X H| W X|=(#X|0F3) : BofA Merrill Lynch US High Yield Master II Constrained Index(USD) 95% +
Call Loan(KRW) 5%
X EXRAMEZ SejaE B0t SR X] g2 ®H #HE 7 AEES olojgtLct
X ZEfad dE L0l ¢o[5t0f 4™ Y 9 E2 /i 2o 4¥Y 0|7 £AYES 9O LICt
X AMTIEY A 2YUACE SYACL SHACW, SHAC-PAAIHRE, SAACPENAD), SHACPEIHADE £
AEE[X] UUASLICH
Lt. AEH & FO[(MH 7|F)
al| IO LESATMHIFN A A2 EE]  mH WA =
14,00
12.00
10,00
g.00
6.00
4.00
2.00
0.00
-2.00
-4.00
-6.00
-8.00 5,60
[Eh21:%]
14 X2 24 X2 34 2 54 H¥Y ol
7|1zt
18.10.01 17.10.01 16.10.01 15.10.01 14.10.01
~ 19.09.30 ~ 18.09.30 ~ 17.09.30 ~ 16.09.30 ~ 15.09.30
0| =25}0| Y ESHXHH)[KH & -TH 2 -] 5.84 1.86 6.92 9.05 -5.60
H| X %= 5.27 2.88 8.71 12.21 -3.07
2= EHEZM(%) 5.50 2.85 3.87 7.96 5.67
0| =50l Y ESHAHH) X H-M 7 =HIA
4.85 0.90 591 8.02 -6.50
(FEMF-2Z20l)
0| =35t0| Y ESHAHH) X - 7+ =]C
4.39 0.45 9.82 7.54 -6.92
(F==E0|YF-2z21Ql)
0] =50l Y ESHAHH)XH & -+ & ]C-
P2(EE2X=) 5.37 0.74 5.75 7.92 -6.56
(R0 HF-2210l-7 1)
0| 55to| Y EZHXF(H) XN -TH ZHE H1C-E
5.05 0.67 5.65 5.10 0.87
(F==E0|ZT-222)
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0| = 5t0| L EZHRHH) M A- T HIA-E

0T 491 0.95 596 8.08 -6.44
(FFEMF-22t2)
0| =50l Y ESHXHH) X - ZHH =S
5.16 1.20 6.22 8.34 -6.22
(F==E2F-220%)
0| =50l Y ESAHAHH) X & - ZHH =A1S-P
521 0.73 - - -
(F==EE2 322075 -7421¢3)
X H| W X|=(#IX|0F3) : BofA Merrill Lynch US High Yield Master II Constrained Index(USD) 95% + Call Loan(KRW) 5%
X EXAEE JejAd 471 SHAE|X] g2 MM HE 7|FE =AES 2O0jgLCh
X AM7|EY WA SHACE FHACT FHACW, FHACPAATHRE, SHACPERAD), SHACPEHADE £
AEE[X] UUASLICH

50

3y
eastspring
iInvestments




ch WBERIITE AN TN B
<KLEXFAEH ALY B

3.09
o
LR
oS
oTEEAEE
BLpl A E
o
BSE AR
ooy s =
uJ|E

[ 2019.08.07 X} / T+l : o1 %]

R J1E | Rz
FE | A | ME | ofg | DUSXBE | U | =2 dExHt | JlE | R OIS

0 0 0 3 0 0 0 0 0 0 0 3

KRW
(0.00) | (0.00) | (0.00) (96.18) | (0.79) (0.00) | (0.00) (0.00) | (0.00) (3.04) | (0.00) | (102.00)
0 0 0 0 0 0 0 0 0 0 0 0

usb
(0.00) | (0.00) | (0.00) (0.00) | (0.00) | (100.00) | (0.00) (0.00) | (0.00) (0.00) | (0.00) -(2.00)
0 0 0 3 0 0 0 0 0 0 0 3

EE
(0.00) | (0.00) | (0.00) (97.94) | (0.80) -(1.83) | (0.00) (0.00) | (0.00) (3.09) | (0.00) | (100.00)

(F () e YBEXIIT XS ] 5SS LEEFELICE

(F2) 02 : YEHUISHCD) L 08 YLt

(F3) BUTIHAEL TUNEC 720 T2 ALSHIOl BAUS Loln, FUTUAE BIt4e

/el TAES TS JIHE L

(F4) BATMAEL TUNE| 7o 12 29
o

32 ¥2AAIUS m3E
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[
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el

[ 2019.08.07 SiX| / Tt : AL %]

s3t = T AE CERRY
el
= T st | RpAEY
=4 | WA | ofg | YREREE | U | Fe x| 7let | 2ol
e
0 0 0 0 0 0 0 0 0 0 0 1
KRW
(0.00) | (0.00) | (0.00) (0.00) | (0.00) | (0.00) | (0.00) (0.00) | (0.00) (54.00) | (46.00) (6.00)
0 0 0 11 0 0 0 0 0 0 0 11
usb
(0.00) | (0.00) | (0.00) (99.98) | (0.00) | (0.00) | (0.00) (0.00) | (0.00) (0.02) (0.00) (94.00)
0 0 0 11 0 0 0 0 0 0 0 12
'6'I-7.1|
(0.00) | (0.00) | (0.00) (94.27) | (0.00) | (0.00) | (0.00) (0.00) | (0.00) (3.10) (2.63) (100.00)

F D () UWes gL AatEY Cie| BESS LHEF-LIC

(F2) o5 : FEYOSSM(CD) X o5 LHCH
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