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- QEAA BEEEXIHE = Max {0%, Min[100%, 4 X (170 / 1,170) X 1]} = 58.12%
AHEXHE /) SREXAHE = 52.99% / 58.12% = 91.17%
=> MHEXHE0| SEEXHE CHH 90% ~ 110% Hel o] A2 XAt F2H
XHLtol cieh EXtH|EE2 MEHE SHA| 3.
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H2g | HEER7|To| B Ak

1. HEEX2| e HH
3 O|AEAIZE FZ|OF XtO|L} XA SHEXALE M1 [FA =2e-THdH] (A0272)
Saa c-v C-F

TR0/ Y F-2EQ-HABAEEAY | +20(ZF-2Z2Q-HE, MEEXA S

BQ623 BQ625

HAA L HA Abg
2011.08.30 ESE~RRSEA
2012.02.14 - MEHEXIEA AMY 3 HE HEY #HY
- AFH  PCAKIALR R -> O|AEAZZIXIALREF 2|0}
HE: PCA HMES T2 (0} X[O|L} X5=AH| SHEAPME! Kp-12[FAISEH- IS
-> O|AEAIIZ| HORHS] [P |0} X|O|Lt K=QiH| SHEAIAES Kl 2[FFA S0P
2016.07.02 - S EFAMA JHHO ME EXRss HE(1s2->468)
2016.08.01 - Hefa OrgA|ZE o 2 d7--etof O A|ZE HZA(15A1->15A] 302)
2016.11.10 - HEZMO 2 EX™ESE MEY de3->568)
2017.05.22 - HEYE HY 3 ZRYE EEA|IFE HE &
HEY: O|AEAIY  HOEZ  AZ|of  XO|Lt XA ZHFEXME
MZ[FA=e-abdd] -> O|AEAZE FHZ|0F Xo|Lt XA ZHEFXLE
M1z [FAl=e-nHdd]
2018.03.09 - YL EXYX B4 QIS (10bp - 5bp)
2019.03.04 - UHIALRZZ|S|AL HE (HSBCHE EAH| A > AISHOFO|EFA
2019.09.16 - 7|SAIM A AETIE THEARRH2019.8.1) Y
3. MEEXI| o] MEFA 2%7|ZH
O EXAER It X7 HYO| 7tstt FEXMEICZ HEo| MEFALY|ZLE FoHX| Y0 JAELICH CHEL,
EXHAEFR A0 H S KOSPI200X|=2t Hang Seng China Enterprise IndexE 7|XAtMOZ ot ZQubda
ZO| AA7|7t0| BRElE dR0= FAAES XX MYUAZEH oY HQIEAES Atfiz0] FXpA
Elo Y3l LLNK|IZ SHL|Ch FXpAMERS| MEFACE7|ZtE2 HdutX oz EXRAMENS| ELT|7HZ 2|0|5t
Aoz FAXe| MF7|7H £= Bt7| §9| 20|t CHE = USLICH
X HY T UEEARAY LW FR0s ZHE HMEIXDEIAL, APl e HAto] wiat Yolz x| (34
= AELICL XEMEE Atgt2 “H55 HEEXLT| o] siX|"E E1stA| 7| HEEL|CE
4. e EXILXL
2| A H O|AEAZZXLAER 2| ot
SE H AdE 1T S
a9 azx MSEYA GSET OQZ 70 (e &, Aot KHEFS)
— 1 —_— o
(CHET 3} 02-2126-3500)
X HSEXUXHXA2EZ|AHO] CiEE XpM[SE AFEr2 “HI48 ZHEHEXIAXIo] st At FSHA| 7] HREL|CE
5. 22FEQl3of| st AFE (2019.09.30 EXH)
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oF EHOiRIAER Y HES EXHSG W MEAMH|ATL HSELUCH

r|"_-IE, Ell_'l‘
HESAR EE HEJ £Xple 85 So2 BOjEE YUEAI YU

XXt S(F)

7| E}

EH OH | &
maQly Ao SHAHOIN EXEIE 822 WUjEs WYSATITULC

SHAHE (V)

F1) ZIEto] siEsts S22l ZHAXIHo| CHer XpMiSH A2 HEEXAY R A28 11. 0, Eoi, MEIIE W
7L(2) BRE 7IYXIA'E HZSI0 FA|7| vpEL|C

X HAMYE H243x M40 [f2t SREY SR T2 HPE AL, HY Mo LHE 2E J|FA FFA2S
HE F 2d2cv £YFH2E FFRELICL
X O] Xt
=1

XralEfol Ha S 420 Oieh XpASH AFE2 “H2R. 13. B 8 =20 2t ArgS HASHA 7| HE

HSEXZ| e EXEH

O] EXHAIEF2 KOSPI200X|=2t Hang Seng China Enterprise IndexS 7| XXMM ZE Sh= HQIEMES FTE=
SAYLE 5t #=AE FSts AE2 FHeE UL FAXes FUPYAEol  7|EXpte
KOSPI200X| =2} Hang Seng China Enterprise Index0Oll &% FX5t= Rt FASH /e 2EHY = ACH,
KOSPI200X|=2t Hang Seng China Enterprise Index= TAMAQ| CrAst B HS0| HSEO =0 HESE|=
S 7t UAELICH £ O] FXAMEIE YUY MES LAHSHE At AFYHSE AHefstA £E2 1
DAtel e, THREAE X MEME S At 59 Qolof w2t FIFdAES RZlge WA XY £k
UAELICH Lt o] F|XpAES] £XIFE0| StEA FHECE EFE2 glen, HUEFEXAUX, MEFAHXL,
EojglAb & O] FXpiIEfnt BHHE ot YAXIE FXAZL EFY Es EXFHo HHES B

OfL|gtLCt.

X JIARRM B SolTZmet TAT AT MY HoF EEAI|TO| SR, EXUE Y 27X F HLAT|
BRI L.

WEEA7| PO XY

7t EXfrA

S XICH SXH|E SR LY
(1) KOSPI200X|2} Hang Seng China Enterprise
Il & S 0H oy off IndexE& 7|XXHH2=2 5t 90| ZAHEDH,
e AE7HH MEHAIZ?|1ZE & SiEl= 0 FXAEel E
60% O| & (Tt 7187t Zi24 xx 43™Y 7IE7HF ofd] HE
) o= Hm=zel e T E0| EUH J|E7142| 80% &0 BEE =+
Il &+ S 0H oy o] AN TYTEZE B/ AL ME
2 EE7IY 2 F7h a2, 2 &3 Y A Fud4Zat 0|t
60% 0|4 FAH A2 M FAIFM Al FUIHLE
X LA YLD M ZSts FutddE

® i3 40% 0[5t A4z H3Ee E oot S MEH, XSS H,
STEMSHEEN 2loto] 2F HEE B0 s
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HEBIIAO| SRS AHMBYO| 10%E  AftOf
xt

o

O] EXHAEF2 KOSPI200X|#=2t Hang Seng China Enterprise IndexZ 7|XXtAC 2 SHe ZQ UM AE
A

FE BEXAMYCRZ 510 +9S FH5s AS FHLZE YL Ch

QYA Haf AbCHt Credit Suisse International (81 &5&: S&P 7|& ‘A+', Moody's 7|& 'A1’)

YR HE 7| EX KOSPI200%|= % Hang Seng China Enterprise Index

X ¢7] BelutddEe ALty HE8SE2 20199 9 30¥ 7|ZYULCH

<7|EX e o 7HF =l 75 AO|Es

@& 7| XX 7R
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2,500 100%
2,000 80%
1,500 60%
1,000 40%
500 il 20%
0 0%
xxE= 42d 157 & 3070 & 4571 & 607 & 7570 & 907 & 10571 & 12070 &
HEZ|=ZH(ED k™ 2| & & Xt LS XHH| S ()
x A712] ojAlof] AFEE 7| E7I= O|YEHZ ol WE MEXE ZeSIX| R2 £HIIEIE 7IXE
| ELCE

o| GAlE O BEXMEM EXtSts FRAutdYEF LHolMel XHitHiE 3 =0 CHSt FXpXIS2)
3HE 7| ?lol HEE ZojH, &7] ojAlet Be| F= odME TAutEF Lol el XhatHiE R

=
ox7t BEEIX| 2 +E ASLICL
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< {IFxtar FAERLOl CHEE XHAEHE oA 1 >
ool dE IR FRH AL otE & HSYd
7HK] THK| 7HK] (Secure Level) =8A =
1,170 620 550 1,000 1

- XA MFEXH[E = 620/ 1,170 = 52.99%
- FM =1,170 - 1,000 = 170
- XA S EEXH|E = Max {0%, Min[100%, 4 X (170 / 1,170) X 1]} = 58.12%
AN EXHE / SEEXHE = 52.99% / 58.12% = 91.17%
=> MK EXH 80| SEEXIHE CHH| 90% ~ 110% HY W0 o= 2 QIERAIL 2H XpAto|
Lot EXHE2S R SHA| 3.

< SIEXtLtat 2A-XpLbO CHEE XpLHHEE OfA] 2 >
Ul AE IR SR At o S
2N 7tX| ZHX| (Secure Level) ™A
1,200 550 650 1,040 1

- YR M EXH[E = 550 / 1,200 = 45.83%

- FM =1,200 - 1,040 = 160

- QEAA S EEXIH|E = Max {0%, Min[100%, 4 X (160 / 1,200) X 1]} = 53.32%

- MMEXHIE / SESEXH|E = 45.83% / 53.32% = 85.95%

=> HHNEFEXHE80| =ZEFXH|E CfH] 90%E ot=(atol| o2t AL FHEEAHE0| et

QI Atotar 2RO CHEE SEXHHES M2 g
* BEXHH[E EFO| 2 ™AL ZFX] = 1,200 X 53.32% = 639.84
* EXHHIE RO e F™XAE ZFX] = 1,200 - 639.84 = 560.16
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M35 | HSEX|F T X 2EEHH S0 o Ar
1. EEE

Of FXHMEIS| MHEMHE= FZA 2ot ME0| oot 7|€2A7|E & YLFAZ|F0 2ot oA 7|&0

et ZEERAen, & MEMEO CHsto X77], M87| X H97|le d¥A27I LEIHo| 0Hso e

AHE X OFL|SH & LTt

7l M EEE
EE I
CHXICH = &
H 97| H 87| H 77l
& =
(2020.08.29 ) (2019.08.29) (2018.08.29)

e SN 2,194,197,507 2,621,219,268 2,908,049,160
sd -1 0 2,994,104,947
o= 2,149,971,652 2,554,314,862 -155,200,226
S/ HER L 0 0 0
g W% oXlz 44,225,856 66,904,406 69,144,439
7|Ef 28XtA 0 0 0

7| EFRHAE 8,023 60,748 62,757

NI 2,194,205,530 2,621,280,016 2,908,111,917

285K 0 0 0

7| EFR Y 4,350 5,220 6,090

SxHEA 4,350 5,220 6,090

e 2,319,079,986 2,759,825,236 3,130,709,983

FAXRHYF 43,437,325 2,962,169 -37,608,323

olgjdolz -168,316,131 -141,512,609 -184,995,833

EEA 2,194,201,180 2,621,274,796 2,908,105,827

[EHl - &, %]
=
H 97| H 87| H 77|
&y =
(2019.08.30 - 2020.08.29 ) (2018.08.30 - 2019.08.29 ) (2017.08.30 - 2018.08.29 )

2859 -14,315,009 71,497,465 -110,274,956
O|Xt+=<f 25,873,730 15,417,631 1,106,611
B = 0 0 0
ool /& ZExt 2l () -40,188,739 56,079,834 -111,381,567

7|Ef=9 2,060,292 1,783,904 12,821,111
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7| Eb X} & 8,023 60,748 62,757

3. O|==0|Xt 8,023 60,748 62,757

4. OjHigE

5. 7|Ef0|+ 93
6. 7IERRRA
FEE

AL =
755 #

S -

[

A 2,194,205,530 2,621,280,016 2,908,111,917

£ |

Fo
oo
4r

|

o

Hoje

N
13

i

H 2 AR O =
7] EF & X 582,620 705,256 818,793
1. ==R7tE5A0X22
2. Jao|x 22
3. SiX|OXIZ3
4. =ROXZ3 582,620 705,256 818,793
5. 7|EFOIR| S 3

6. 7|EHXY

2 o s A 582,620 705,256 818,793

A
Tt

= 2,328,186,629 2,767,734,115 3,136,379,830

3. 0|EYAF -134,563,719 -147,159,355 229,086,706

(e xts o) 2,328,186,629 %t

o
12
02
i=d
[l

-151,400,451 -150,336,656 -192,558,683

™7 2,767,734,115 &t

P
10
b
0%
ol

16,836,732 3,177,301 -36,528,023
AT 3,136,379,830 %h

(1EHE 27 946.15 ¥
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2xet x2sA

949.80

978.47

2,193,622,910

2,620,574,760

2,194,205,530

2,621,280,016

2,907,293,124

2,908,111,917

[Erl:

rdo

1

E
A

X 9 71( 2019.08.30-2020.08.29 )

Xl 8 71( 2018.08.30-2019.08.29 )

H| 7 7|( 2017.08.30-2018.08.29 )

= (o]
= o

= Ol
= o

= Ol
=5 9

Ho

. OjOfXtelat F7pxte|

1. XN=SAojoixte

2. MRS OO/ E xS

0

3. o

0z

&S 0100/ B 7HRHe

HEIHRY

>
b
H

AT
ol

5. Q&7 2/ E 7t
6. 23 AUCHE R 2004/ E 7HRt

7. 7|EtAH ALY

. DjORXp&0p FIpxpE

1. XS ool Rt

2. MFSHOHON /B 7p R}

40

3. oSS 00N/ B 7pRp

=]

L)

IN
Ral
AT
ol
(0]

7tk

5. Q&7 2/ BItrtE

7. o5 SUCHE A 2 Of Of A

oo

H|

oo

27,934,022

25,873,730

2,060,292

1,640,675

1,492,860

147,804

41,829,414

41,645,137

184,277

2,636,841

17,201,535

15,417,631

1,783,904

171,020,839

134,464

170,886,375

114,941,005

22,322,711

92,478,839

139,455

3,215,829

13,927,722

1,106,611

12,821,111

137,996,292

14,337,730

123,658,562

249,377,859

176,582,086

72,795,773

5,118,629
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