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OJAEADE! 02 WIE SERMRERAE0/ZR BT ES] SHAA | B3206
OJAEARE 02 WAE SERMKIERAE0| 2R IEMAH-T S SHAAE | B3207
OIAEAZZ 0}Z W3 Z SHRARSRINE 0|22 HEME-M2EE) SAC | B3208

2015.05.26
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ez Eeo 247|210] Gl

oS H st el, =228 2 174

S HEs ZHEC0 METHIe| HEES EXlsks AFHER RHEE= X}
X254 0/gtel o|= Hafst BA| SICHEXE(0l6H WIR") & 5l0/U=
My 5SS FE FALERMIOR 510] £S5 7ok XE FHo= B
Cf. 2UXt= RSS2 LAE(0f SHAMTOM 2= ARkt Soil &
Y FXlote el RAR YRS REY + e, 02{3h 3t S2
THESAY EXChE=71| 71 22, 28 H Chet drlHN0| g5
£|0] 210 S El= ARS 7HK|2 QUELICE 2L O] FXMIES] EXE
Ho| gEA] 2EECE 2R el

Z) HE=0| XpASt oAt F8EAIRS| SH|0IX| [ http://dis kofia.or.kr |
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(E49] 1 USD, %)

PN 58,498 50,855 -13.07
Olééﬁ%l oj=2 HOHHE —'f'—iH-’g—O_‘H _ _ _
ELHXIAXIEXAEN( D) -
[CHER -7 RIS ERHEA 58,498 50,855 -13.07

TIE7HA 10.55 10.66 1.08
SAA 71E7H4 10.81 10.90 0.82
SAA-E 7|1E7H4 10.91 11.01 0.92
SAC 71E7H4 10.85 10.93 0.73

)77 {0 SRRPHYBEAIS RS Y0, SR 22 £ 2HAEIE) 230
HEEl= 712402 HEO| ATMES UAE 2057 SA42 Ltz 71248 ZEIIC (HHRI2 BA)

ng
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ool 1M
KT EXSHD Y= RHE EXH|E

0% 50% 100%
W 0|AEARZ 0|Z W3R SEHXMIDEXAE D) HEME-THZHEE]

) 910l 77 U EEE S SXRPE HUsn ks RHEIC B3 (RO HOPED USLICE
RHEE AABIES 10002 7H5iHS 1f 2t BHEC| MBEXISHO| 2ojolg Sxfshn
QU=XIZ HORELIC

(EH91 %)

0JAEAZZ 0|2 #32
EHRIMRERIIE DIZ])  1.08 3.84 5.86 755| 1740 17.08 1587
[CHEA -7 E]

(H|mX|s-chH] Hat)

(-0.61)| (0.20) (~0.98) | (-5.20) |(-12.39)
H| m X| 4~ 1.69 3.64 6.13 8.04 | 1838 2228| 28.26

* SeAm AE0I0| Yat A 0fF £U8L oA HR Holsin, B4 45 Klo|2 213
SeYA uls Ko7 & UBLICL 47| S T £ SBoln), 4 BA
NI 4248 7|z Lict,

SAA 0.82 337 5.19 6.67| 1556 14.09| 10.39
(H|ZX|ChHe| Mat) | (-0.87) | (-0.27) | (-0.94) | (-1.37) (-2.82) | (-8.19) (-17.87)
H| 0 X| 4~ 1.69 3.64 6.13 8.04 | 1838 2228| 2826
SHAA-E 0.92 3.51 5.37 690 16.07| 15.16| 13.28
(HlmX|4che| Mat) | (<0.77) | (<0.13) | (-0.76) | (=1.14) | (=2.31)| (-7.12) (-14.98)
H| 0 X| 4~ 1.69 3.64 6.13 8.04 | 1838 2228| 28.26
SHAC 0.73 3.12 4.78 6.08| 1423 1236 8.07
(BlmX|4che| Hat) | (-0.96) | (-0.52) | (-1.35)| (-1.96)  (-4.15) | (-9.92) (-20.19)
H| 0 X| 4 1.69 3.64 6.13 8.04 | 1838 2228| 28.26

* H|@X|4= : {SOFR(USD) 75% + 1.90%+ [BofA Merrill Lynch US High Yield Master Il Constrained
Index(USD,T—1) PCA] 25%} 90% + SOFR(USD) 10%

X A2 5\ H|mX|4 HZ LS
2015.05.26 ~ 2020.11.03 (0.90 * [S&P/LSTA Leveraged Loan Index]) + (0.1 * ({3712 LIBOR (USD)}/100)/365))
2020.11.04 ~ 2021.08.03 (0.90 * [S&P/LSTA U.S. Leveraged Loan 100 Index]) + (0.1 * (374 LIBOR
(USD)]/100)/365))
2021.08.04 ~ 2021.12.13 (0.9 * [S&P/LSTA U.S. Leveraged Loan 100 Index]) + (0.1 * ([SOFR (USD)]/100)/365))
2021.12.14 ~ 2023.08.30 (0.9 * [S&P/LSTA U.S. Leveraged Loan 100 Index]) + (0.1 * ([SOFR (USD)}/100)/365))
2023.08.31 ~(0.225 * [BofA Merrill Lynch US High Yield Master Il Constrained Index(USD,T—1) PCA)) + (0.675 *
(ISOFR (USD)}+1.9/100/365) + (0.1 * [SOFR (USD)]/100/365)
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7.4831 7.6557 7.4670

7) RO YHIIZH SOt QIMAHET} ATl £ blmAE0 HSS Anft EAI3|
RRHERIE HOIEE XIEZA BlIXS 2012 o] sig OIAHSo| U7t foi8
xlojo] BEDIXIZ 7|RELICL FHQRI0| $X|7} HS4E HE 7|7 SOt QI AHET}
BIEAIA0t QARSI S21%SS olnjatict,

> L&ol5iSt (2494 usD)
7| 975 - - 2,233 - - 3 847 4,059
=4 84 - - -1491 - - 0 1,371 -37
3 KR g
> XA Adsist
g 71
7|E+Lo.23
HliEgoi2 M 7.18
EEI 0.00
HEA0.00
IMAE | 0.00
YEXZH I 92.59
oS | 0.00
iH | 0.00
FA 000
-100 80 60 40 20 0 20 40 60 80 100%
Sl
7|ErLo.sg
Ho|cHEYe2 6.27
E4x | 0.00
BEA0.00
&S | 0.00
AEXETH I 92.84
02| 0.00
ME | 0.00
ZALL0.00
-100 80 60 -40 20 0 20 40 60 80 100%
[RPAMTAISIEH
(E49]: USD, %)
KRW - - - - - - - 8 8
- - - -l - - - (0.02) (0.02)
UsD - - -| a7086] - -] 3653 107 50,846
1,430.40 - - -l 9259 - - (719 (0.21) (99.98)
Byl - - -| 47086 - -] 3653 115 50,855
- - -l (9259 - - (719 (0.23))  (100.00)

Hl
) 2l9] MRS EXIXE 7HYS AFHEQ] M| XM U0l of 1, X1 0
=7|%lat, RHEQ| XMTLY LSt sl XRURIEA |77t 2F 2EFER|IF0IM ZAXSH QU
g S5 Zlsto MEst 7Yt

> 2 RIS HEt

HEAHE SU0IM 491 1052, AMBAU TS| B9 TIIY) 5% 1} HRES o

A B4l 1% 21 520| BRUIS HOFLC,

* SCE AN SRR LIS SSEXIE! MAIBAAOIES] HE 2|8l A 9 24t
HTAE Fmati UBLICE (IEI T4 : hipyfdskofork) B, B8] HAEBAKIOIEOIA

x3[5H27|HARTM I ZAB A 2 XASRE TR A7 20| A0[E 4 Q&L
HEXSH (E49] 2 3, USD, %)

< olaol
§Zﬁiifﬁcak§t§?§usm °H§If 10,939 11,624 22.86 0|=/Others
o=
. o
'E"T"F?ff;’[)s)e"'m Loan °H§%ﬂ 10,730 | 11,547 22.71 0|2/Others
o
: . ool
g;EJS';jtse”'mma" °H§If 10,318 11,316 22.25 0|2/Others
o=
iShares iBoxx $ High sHolaol
Yield Corporate Bond 5:.;_‘ 6,323 6,789 | 13.35 | O|=2/Others
ETF(USD) ST
iShares 05 Year High solaol
Yield Corporate Bond Elf 5,498 5,807 | 11.42 | 0|2/Others
ETF(USD) ST
itkE & o= (et9l - tpied 5
AF 50X
X2 | USD_CALLDOMESTIC) 3,161 0.00 ”“(652/;)’(”
olxlg [usp]elzteiZ _stel 491 0.00 -
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(9] USD %)

K2 S|AL 4879 | 0.09 | 50.02 @ 0.09
THOHS|A 13579 | 0.24 | 13518 | 0.23
SAA 294 | 014 | 368 | 0.18
SeAA-E 276 | 0.08 | 423 | 0.08
SAC 130.09 | 0.25 | 127.27 | 0.25
°|*'jT’Z%' HOTASBSIAAEIR) | 460 | 001 | 438 | 001
D%Exﬁﬂ;xmq "E'Euﬁﬂ_faliw 1.31 0.00 | 162 | 0.00
OIS 248 190.49 033 | 191.20 = 0.33
TiZHs) 7|EHH|E** 422 0.01 5.81 0.01
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