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=620 /1,170 = 52.99%

SHEEXHE = Max {0%, Min[100%, 4 X (170 / 1,170) X 1]} = 58.12%

g / SEEXH|E = 5299% / 58.12% = 91.17%
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Q& X}AF ZHK| = 1,200 X 53.32% = 639.84
D& XA JHX| = 1,200 — 639.84 = 560.16

P Sl X0l cist XpAHEE oAl 3 >

ZeotidE S AL SR AL Pl HEd
4K K| AN (Secure Level) A™A 5
1,200 550 650 1,040 0.85

- QIEXIA MM EXIHE = 550 / 1,200 = 45.83%
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<gelupidEe =

10

TE>

@ O] EXFAIEIS| =g EXICYAIRIALO 2 KOSPI200 X|2, S&P GSCI Crude Oil ER Index, S&P GSCI
Gold ER Index 2! S&P GSCI Copper ER Index = 7|XXAtOZ Bl X mpAIAHZ Of

=
Atotn, MEASHVIZE & SiEE O EAES 2 JEIHA

MEtTALS] CiRES £
Jbed HE MHY JIEIHA ofE| b £980| £%H JFIHo| 80% £F0| BEY 4
ATE METHAES 28

@& MEAYGYIZE T H7|2 +AdFEE RASH| fdf FAupEYdE AL HE e
O AFE Lo M @ RAFAHKOSPI200 X|4= 70% + S&P GSCI Crude Oil ER Index 10% + S&P
GSCI Gold ER Index 10% + S&P GSCI Copper ER Index 10%Z2 M)t F2{XHAE CHACZ
Ao Z2EE Kbt of Z|x5t0 EXHISE SH2=Z HStA|Z|= TIPP (Time

AFAL
Invariant Portfolio Protection) M2fS =

@ TIPPH2F JHY £ %HE 7|E70 YHAFE 0|4 HEYY +F 0[oh2 Si2ste A2 WX
517| Sloh TR A0 HIYILK|(QIHY Y, Secure Levellt BT AIHUA LT + At
QAERIAO| HC) S1AE(FM, Cushion)2 YEE BLEY St0] AT LKA Zto)

& ALt FAEALLO| CiS FEXHH|E2 27
MaE 7HX= Y=Atitat F™A M ZHX| | gtez FYE.
KEQIIIAALE LYO| A /& XFAHKOSPI200K| 4 70% + S&P GSCI Crude Oil ER Index 10% +
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http://www.pcaasset.co.kr/
file://///korfs01/new_filemanager/Marketing%20&%20Sales/Marketing/Restricted%20Internal/New%20Funds/%5bNEW자통법%5d규약및설명서신고서/증권/신고/증권/증권/신고/증권/신고/증권/Local%20Settings/Temp/PCA차이나업그레이드증권투자신탁제P-1호%5bELS-파생형%5d_홍샹예정상품/해당지수는%20http:/www.bloomberg.com로%20들어가시면%20사이트%20메인창%20상단

S&P GSCI Gold ER Index 10% + S&P GSCI Copper ER Index 10%Z2 4)0| CHgt EXtH|

2 Tl

APEOl ST Ao M2t MEERE PIEAN SEEXHEO o2t 2Ez 2P

= O
ApitHi= 0l O[22 0] FH.

- b fIEARtol Chet AMEXHE0| gAY FEFAHE HH 90% ~ 110% Hel Lo
Ue 0= FAHES =T Hal, 90% ~ 110%E HojLts BR0= SHFAHE
A0 mEl A Fg Aol Oiet FAHlES 222 =

* IR SREXHE

= Max{0%, Min[100%, 4 X (F4 / Fe|itddF2| 71x)) X HEE =4 =1

e M = HQuflAFEO| 71X - QHM M (Secure level, |11 NAV2| 80%)
o ToupPiMES ZIX| = A-XIL ZHX] + FLA”XL JHA|
o HEH ZHA+ = Min{l00%, (SRHSY / H4HHEY)}
> SRHSES X 7HX7E 2tAH 1258k, O, 8= A 83 YUY 7IF) 0IE
dad 2ol AS B 25%, AtAH 125 o|SEaM ofzfjo] AS FF 10%=
> HUHSES "X =AEQ IAH 40Y(E=, O, Ex A T YUY 71F)
HSEE M8
* QOISIXIA EXHH|E = 100% — EXIA SEEXHH|E
- BHEd ZEAFss f™ALtel HEE0| SHESE 4% fIYARMO| Cieh FXHIESES
dSA7|0 AXLe] HEE0| dE5Stes E% RIGXAMO Ot £XHISES SHEAIZ.
dEtH oz AYLSRIGRIHRS] &45) =M= IR et FXHHISE O=2
=0l Al SIEHRI™EALZEX|S| SHE) = ROAM= ™ALL Ot FXHHISES H2
HFE= 2170 7|0 E

@ XS F-E5t Y= KOSPI200 X[4= 70% + S&P GSCI Crude Oil ER Index 10% + S&P
GSCI Gold ER Index 10% + S&P GSCI Copper ER Index 10%2| HAUH|Z2 X|=H JIAd4HE

Ol F0i el At LioMel HeH[S0| BEE = UA2n, i SHEXHEY THE
AL FAR 0| Oiet BSEE Al A= 28E HYHS2ZE W=

X YR CHSt £=AE MEA] S XH4HQI S&P GSCI Crude Oil ER Index, S&P GSCI Gold ER Index

S&P GSCI Copper ER Index 2| #HF0f Mzt TWstE £2 L Stet EXY= St

[T L =

riob %o

— (=]

P
EHS ME Y0 FE0, ol2E AFES siM= Exo| XS LA FEL|CE
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2,500

100%

2,000

1,500

80%

60%

1,000 40%
500 20%
© 0%
X x M¥™  157HH 3071 & as7H 6071 = 7571 = 2071 & 1057HE 12074
HEZ|IE=ZHED b= 2 & e XA FE XS ()
X H719| oAlof] AHEE 7[E7tE o[ EHlE RY| ME MWEXE ZASHK E2 [E7t2
| =2 HEEIRASLICH

X 4719| gAl= o] &X

IS EXFSHE FQITHIAE oINS XpAHHE L 4

FXXE2| olsiE &71 flsh ZHEE Ao|H, ¥7| ojrlet e F= o dUH
[=]

LHoflA el XiitHiE S o F =Tt E

YR 28 $E YELCH

< fIExpLtat 2L CHSE XpLAHHEE OffA] 1 >
Zu Y= QIR SR x| Ha5d
74K 7HK| 7HK| (Secure Level) 2™A
1,170 620 550 1,000 1

- QIBApM

AMHEXIH|S = 620 / 1,170 = 52.99%

- 3AM =1,170 - 1,000 = 170
- QB XA ZEEXIH|E = Max {0%, Min[100%, 4 X (170 / 1,170) X 1]} = 58.12%
AN EXHE / SHEEXH|E = 52.99% / 58.12% = 91.17%

=> MM EXHH|E0| SHEFXHE CHH| 90% ~ 110% He|l Wo| Aoz IHXAtat

Tl Aptof Ciet EXHES MEF S| BES

< figxtetal SR Cigh XpAEIE oAl 2 >
AH
o

ool AaE S KpAt SRR HT 2| HESY
7K 7HK| 7HK| (Secure Level) E™EA L
1,200 550 650 1,040 1

- O|B|XAF AIM|EXFH|S = 550 / 1,200 = 45.83%

. 3M =1,200 - 1,040 = 160

. QXA RHEEXIH|E = Max {0%, Min[100%, 4 X (160 / 1,200) X 1]} = 53.32%
AR EXHE / EEEXIH|E = 45.83% / 53.32% = 85.95%

=> HNFXHE0| ZHFAHE CfH 90%E Pilé.*oﬂ meh @A FESXH|E0
el AL XA Cfet EXH|EE2 MEE &
* EXH|S MEMO| M2 BXIAH JHK| = 1,200 X 53.32% = 639.84
* EXH|S MAEMO| M2 DQBIXHAL 74| = 1,200 - 639.84 = 560.16
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SENETI0l 12|, BTN SENBO M2 JHsY U Bij+E SO AIS

10. HEEX| RO EXL2IH
ool EXteIEe = AEo| AYAH HH FROCID BEEls S JIN HoIm, wu

ol 2] ot
ks 2E fIgS 7IMet 20 otguch Eot g2 281PE SHM dMZE HYSt7| o2
lelo] ZdstALE S A™OME S25HA| ELtD TEEO Z[X0 £ 50 A= fHel 3=
AN O /e 2RE dZet &40 28 s ASFS FOISHAIZ| HHELILH
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Of &XtuE2 A2S EYSHA| EaUth mets SAEEe 58 = 70
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ol 4 Alo[sd FXRZE SEOH, NHEXNYAL EHORAL S OEH AR EXREA
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e 299l ozt 22l 240 ME +s FS5EE 2d SoM Tofst=
B0 osAE2 g WEh g 2eSA E25HA| S L
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Index, S&P GSCI Gold ER Index 5! S&P GSCI Copper ER IndexE 7|=Xt4tO 2
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AMEHMA 7S Hatof M2 A0 ==Lt Eoh FARMEI|AS] JHK|=
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4,683,952,490 %}
5906,169,690  Et

7423627375 Z})

87,069

1,163,537

4,683,952,490

-336,102,189

L=
10
02
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oj

4
10
b
0
ol

87,069

4,349,013,838

1,163,537

1,163,537

345,305,296

9,203,107

54,875

1,486,639

5,906,169,690

-972,151,955

54,875

4,935,504,374
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-958,807,972

-13,343,983
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M |: 944.93
o2 5 A

£ xES

4,347,850,301

4,934,017,735

4,349,013,838

4,935,504,374

6,340,540,665

6,343,226,590

(THI:R)

| 8 7|( 2018.08.30-2019.08.29 )

H| 7 7]( 2017.08.30-2018.08.29 )

H| 6 7|( 2016.08.30-2017.08.29 )

E

2 o

2 o

2. Djojxtefat F7Hxte|
1 X=S Ao oxHe
2. X F SO0/ B 7HAHS

3. THY & Z 000/ B 7HAH

4 X Z2SHE7HRY
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1. HeEXrAXtof et Abg

7L AL iR
3|AHE O|AEATZEIXAIR L2 A |0}
T4 5 OfoICi 2 70 (o=, APt EFRIELR)

A U AR | HESEA YSE
6-

BlAL Ay 200102 ZZYEXHIEIREER L8
2002.07 HZQl 2002 AGt7| A xHY 19 284t
2002.10 Prudential Corporation Holdings Limited2 CH{FEFH A

2002.11 PCARXHIEIZEHE AtYH HYF
2004.07 H=zZQl M 2004 MEH7| FAH 19 2
2005.01 sHAH|=LA MY 2004 AA HAE FAH
2005.01 H=zQl MF 2004F Zi FAHHE RE
200512 O{L|SFOO] HIAE HEY o -FAIHE
2006.02 2006 Asia Asset Management Awards==24f
(Best of Best Awards - t=2 FAFHBY) HAE &82AF MM
Best of Best Country Awards - PCA w4 1=
Innovative Product2 M7)
200812 M ZQl M7d 2008 Fund Award =4
- ORAIOLEIBYTAY L FITAY
200912 ML EGHO] R AR HEMY HAE
- PCA ABHCIE Z2|~ Z8 HEEU H2Y £8)
2010.07 PCAXRIM2E®Z AMYH HE
201012 ML EGO] BYAE HELCA H
- PCA China Dragon A Share &3
=

HE@ FAY BR)
201202 O|AEADZXAL2AZ|0MRE AlYH HZA

201203 ELAEF HECA HIAE BT 2
- oj2EAZY ;alop 2EA N HEEY HEFE 22

2015.01 2014 Asia Asset Management Awards=3=2f




(Best of Best Country Awards — Best Korean Equity Manager2 M%)
2015.02 HZQl M7 2015F HE O{{= 4

o
2015.03 201538 RUAE} HECfA HAE HE A
- O|AEAZY YFUS U HEEY HHF £8)

- O|AEADZZ XO|L} EBf2 A Share W THE(E2
2015.03 Asianlnvestor 2015 Korea Awards =4t

T o
- O|A2EA=ZE O 32 HE(Best New Fund Launch & &
2016.02 29l MM 20164 ClTHOlIZ2 HE oY= =4

- 0|AEAZZ XfO|Lt SE AShare A HE(ERFA HE
£ @44

2016.02 Korea Wealth Management Awards
- 2o MALHE
2017.03 20174 R HAEIHQE
2019.01 2019 CHsRI= HECHA
- MURE HAE 28A
2019.02 Korea Wealth Management Awards

- =02 MAHHE 2EA

2279

=1
a
FRFFoS Prudential Corporation Holdings Limited 100%

¥ @3 DEUM 1S ¥3 HAMY IZMHIA 1502 HE-ANSE U IZMHAS IY He
At A

2| Atet AIBAL ES E5H0 X 1702 H MAI0| HISst A2, 0[=0

rA

r

(Prudential Financial, Inc.)I}= O[5 % & A7} gi&L|Ct.

=T
[F2UF]
FAE S 2 WA/ EALUES] 2E-2EXA/FARAL TLte] 2E

FAE Sl HeEAYAtE dEeh BERe| Fo|=N M EAMLS H2[5tojoF ot e E
XtREO| 0|92 2z etojof Bt

)

L EALAZ €, HAEARY £ FAEEM0 QAR = WIS otAL O EFE &2
5| otof =oAXtoA EHE BHAIZ Wols O &3S Hide MOl ASLCH HSEXFXZE
LofHi MY S FEOE 49 HHE = O[A = HAMHARRE EE ZS0AE HHAR
7t A= M= YEAYAE oS ALStAH 1 &S Hide MO0l ASLICH

[HCHX ]

U FEAGRL MEEAL, TOfSAf, LEARZZE[SA S A7t/ Ats Eofl oot TR XAt
of oigt et yS FEt= 32 HYAMRZE JAs M= AU oM PS ELC

45

3y
eastspring
investments



Ch. 212 370 AUYIE 29 WIS

Pt R4 EEEH LN
HEp= FY2017 FY2015 P En L= FY2017 FY2016
THAFEH| 53,109 52,173 49,387(1. @92 28,359 20,027 20,220
2. WHH| 2 22737 18,361 20,321
182 U2 19,044 23,616 26,779(3. @02 5,622 10,167 8,398
2. 971 0 0 0
3. I=HA 0 0 0/4. YR Q|A0 13 321 0
4. SETHAL 542 500 406(5. YMoH|=2 65 305 234
5. 7|EFRFAH 32,624 27,958 22,201|6. ZA4to| 2 5,570 10,183 8,664
7. E=p|Y 0 0 0
Hij 0 xpEE 53,109 52,173 49,387|s. Esu 0 o o
1 of&u 213 313 149(9. HHOIM| KFZEE 5,570 10,183 8,664
2. 7|EtE A 8,196 7.977 11,279 0|9l
3. B =3 8,409 8,201 11,423|10. HOIHH| = 1,253 2,264 1,946
4. FpEI 22,700 22,700 22,700
5. 0|2YHIT 21,847 21,029 15,110|11. 27]a0]2 4318 7.919 6,718
6. A=Y 2 190 190 186
7. RpEEH -37 -37 -37
8 TEEA 44,700 43,882 37,959
2f. 28Xt 2
[ 2019.09.30 34X / BHQl : A Y]
SHYUSEXI| BESMU | EHXAM | S XA -
I HEMT} | UEHER | USSR | IS |
FNY | MAY | 2E | AGY | MTEY | O4E | 7E Z
T - H O = (S~ — —
A AtmpA | AkmHd
£=EtN | 11,189 | 27,249 | 2,267 0 1,780 7,720 0 252 1,120 0 4,769 56,346
2. 2B YT LE3|AL Sofl B ALY
7t HESEXR LA 28UF FEFAL : Y AL QIS
Lt. 7|El HFo| =Ef3|AL e At fl=
3. S EXpRY A 22| S| A0 2 AP (AEFAXL
7t 2lAte] 7HR
3 AFYH St ME[2H
Fa 9 oA o4 MSEEA BT HAWE 24(CHE)
A2t : 1588-5753
3|AF ¢ S(EH|0|X| www.citibank.co.kr
L. F2 Ag
1) F2 47
SXRAER AL =B Y B2l
Y EXYRIS| EXHAMEI A 2 EX[AIO] M2 XpAo] FE H XHE2 OH
S EXYRIS| FEXHAMEI A 2 EX[AIO] HE +=UZAHO| 2HOjCfz & o|dz29| X|F
Y EXYRIS| FEXHAMEI A 2 XAl SOl CHSE ZHA|
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