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[Truston Factor Model]
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= HERA7|Fe MEFEY 2ot Az FASAC| BZA 2ot HE0| 2ot 7|Hs[AZ =0 2l Atd
E|oH, S MEAR CHE SIAIZANER! F ZARIAZ SRt ZELT

71 S|AIZANHQI BAL|A

A 6 71(2015.09.07 - 2016.09.06) S|AI71Zt ZAL D|CHA SHtArE elg *7
A7 71(2016.09.07 - 2017.09.06) S|A7|2t ZAL D|CHA At ots *7
A 8 71(2017.09.07 - 2018.09.06) S|A17|Zt ZAL D|CHA At otg 7

F 1) O HFAIF= 8 A 240 =
Chet 280| HA|Z| AL

7t QR HE

HOAIMY A 264 Z(3AZA A

SHANO 2/H510 2|A AR

S|AZA

CERE)

082
- = A8 77 A67|
2018.09.06 2017.09.06 2016.09.06
2824t 5,085,287,267 2,487,396,543 5,217,800,654
|7t53 5,058,163,962 2,462,778,646 5,198,059,964
sz 4oz 4,713,305 7,977,897 7,200,690
7|E} 28t 22,410,000 16,640,000 12,540,000
7 |EFARA 2,828 1,993 58,596,867
AHLEEA 5,085,290,095 2,487,398,536 5,276,397,521
7 |ErEAY 7,173,571 307,203,299 72,861,656
BHEA 7,173,571 307,203,299 72,861,656
e 5,394,346,865 2,180,195,237 5,255,484,013
o|2zHZ -316,230,341 0 -51,948,148

A=2EA 5,078,116,524 2,180,195,237 5,203,535,865
&2 -254,342,757 944,782,784 646,645,936
0|2 369,082 5,126,646 51,697,702
g+ 744,026,028 0 169,337,650
OHoH /B 7kAF (& -998,737,867 939,526,229 425,022,954
7|Et=2 0 129,909 587,630
=848 31,853,253 94,396,990 115,308,016
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SEHS|AL B 31,732,239 93,901,837 114,448,500
oot <=4~ 5,944 55,943 72,656
7|EHH|E 115,070 439,210 786,860
g71&01Y -286,196,010 850,385,794 531,337,920
OHOH 2|42 (%) 79 63.62 178.73

L}, CHAICHZRE

EOIRE)
CHRHH R E
s = A 87| 477 67|
2018.09.06 2017.09.06 2016.09.06

2824 5,085,287,267 2,487,396,543 5,217,800,654
HIYUOIAZ 4,713,305 7,977,897 7,200,690
HBUHIYA 4,713,305 7,977,897 7,200,690
SEZE 22,410,000 16,640,000 12,540,000
z2 22,410,000 16,640,000 12,540,000
715 5,058,163,962 2,462,778,646 5,198,059,964
SIEE 5,058,163,962 2,462,778,646 5,198,059,964

7 |EfARA 2,828 1,993 58,596,867
o= Q7SI+ 0 0 58,595,868
0j4:0]24 2,828 1,993 999

A A& A 5,085,290,095 2,487,398,536 5,276,397,521
7|t 7,173,571 307,203,299 72,861,656
sADIAIE S 0 0 59,791,703
DAF2 844 1,938,367 847,698 6,915,375
P ER LRSS 4,743,787 5,343,000 5,409,562
02|Z4E4s 258,338 112,943 395,021
0|2 ZAHR4EL 4 219,561 95,984 335,750
44201223 13,518 5,246 14,245
RENRETES 0 300,798,428 0
2 A 7,173,571 307,203,299 72,861,656

35




5,394,346,865

2,180,195,237

5,255,484,013

oY= -316,230,341 0 -51,948,148
A2 3 A 5,078,116,524 2,180,195,237 5,203,535,865
23 2 A= A 5,085,290,095 2,487,398,536 5,276,397,521
3t 5,394,346,865 2,180,195,237 5,255,484,013
7|1&714 992.16 1,000.00 990.12
Ch oIMA
(Et9] : 2)
£AAA
s = 387l A77| A 67|
17.09.07 - 18.09.06 | 16.09.07 - 17.09.06 | 15.09.07 - 16.09.06
TEFUYE=E= R & & 4) -254,342,757 584,629,470 1,488,954,998
S 744,395,110 310,758,270 2,242,308
O At 369,082 106,135 1,540,078
g =+ 744,026,028 310,642,281
FEa39 0 9,854 702,230
OHOHRE2F H7HRH 30,723,680 286,189,215 1,486,758,150
Al2S#ojoizte] 30,723,680 72,552,199 802,125,373
Al 2SHEEI 0 213,637,016 684,632,777
1 Lol Pt e o e 1,029,461,547 12,318,015 45,460
Al ZSHOjojRkE 1,029,461,547 12,318,015 45,460
= & H & 31,853,253 25,822,922 62,201,880
ZEFTR 7,345,525 4,834,416 35,838,123
il Eaat=d 22,575,731 19,890,805 22,280,423
FEIp 978,967 557,886 2,047,367
AR Erp 832,016 474,124 1,740,167
oo 5,944 1,911 24,040
7|E}2-EH|E 115,070 63,780 271,760
Y71=0]9/F7eEd -286,196,010 558,806,548 1,426,753,118
LIPS -61.48 206 129
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COEE 43 2 Ej 3E
| EBAEQIMATS ARNE AAIE A THH]
(ol ez sore)
: ST &
= 2 55 (2%) e ke 2
712 ETPS TP ETPS ETPS
@ | 34 | @ | 3w | @ | 3™ | @n | 39
A A A A4
2015.09.07~2016.09.06 14,742 | 12,847 639 590 | 10,195 9,709 5,185 5,217
2016.09.07~2017.09.06 5,185 5,185 558 649 3,628 3,692 2,116 2,487
2017.09.07~2018.09.06 2,116 2,116 4,116 4,396 1,107 1,172 5,125 5,085
Lt ERIAEQISAUTIZAAEAAIE [FA-THE] (A S242)
(Sl ooty hore)
: AT &
\dz au FRIC) & e 2
712 2t 2t EIES ETPN
@ | o34 | @n | 3w | @x | 3w | @n | 39
At A Azt At
2015.09.07~2016.09.06 770 666 182 167 419 395 533 529
2016.09.07~2017.09.06 533 529 54 56 454 478 133 155
2017.09.07~2018.09.06 133 133 75 82 134 144 96 94
Ch ERAEQIMAQTISFASAAEN[FA-THIH] (C 224)
(Sl ooty more)
: ST &
Iz #a T o I 31
1zt ETeS ETes oS TS
@ | 3 | @ (3w | @n | 3w | @n | 39
Azt Az At Azt
2015.09.07~2016.09.06 2,015 1,731 114 104 231 213 1,898 1,857
2016.09.07~2017.09.06 1,898 1,857 489 561 340 355 2,047 2,326
2017.09.07~2018.09.06 2,047 2,047 342 370 542 586 2,127 2,086
2t ER|AEQIAUTIZHAERAIE [FAI-THIS] (C 22HA)
(ol ez sor)
: ST &
ez 2 25 (2%) ] e 2
712t Zh 2t EJES EIDN
@ | 3w | @ (3w | @x | 3w | @n | 39
254 Az 254 A4
2015.09.07~2016.09.06 12,019 | 10,430 348 320 9,544 9,032 2,824 2,817
2016.09.07~2017.09.06 2,824 2,817 0 0 2,824 2,827 0 0
2017.09.07~2018.09.06 0 0 3,283 3,273 111 110 3,172 2,898
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A BAAYL £AUE2 I CHE & U282 EER SQISI0F SL|Ct.

7t AT +AEHH 7IF)

12.0 4 10.41
J 8.89

10.0 799

8.0 6.2

6.0 - 5.04

4.0 - 2.97

2.0 A

0.0

(2.0) - -0.78

4.0) - -2.94

2214 2224 2234 2254 HHo|5
m E2{AEQIC AQHIIZUALE AHAIE (4] -TIHAIE) SlimpIES
(H21:%)
Zz14 Zz2 24 zz2 34 zzz 54 A3y
712t 24¢ 17.09.07 | 16.09.07 | 15.09.07 | 13.09.07 M
~18.09.06 | ~18.09.06 | ~18.09.06 | ~18.09.06 | ~18.09.06

EMAEQIHAATL | 10-09-07 -0.78 7.99 10.41 4.23 5.04
H|mA| 2 -2.94 6.2 8.89 2.89 2.97
A 10-11-04 -1.27 7.46 9.8 3.6 3.67
H| @ A|4 -2.94 6.2 8.89 2.89 2.1
C 10-10-25 -1.93 6.73 9.05 2.88 2.95
H| @ A|4 -2.94 6.2 8.89 2.89 2.31

F 1) H|2Z|5= : KOSPI200

F2) HlEAFo| £EME 2L S FAMIE| Rtk 2 H|
F3) g8 +AUE2 NS 7IUSAL FHTAES 7ISHETUYMCE AL
LEfL= 42| RILIC.

F4) SRYFAIEL] ER ABAE JfEs BHE SR +USTS S0 285t FARIE (A E 71822
AYSHASLICE 0] 2 FAE (A #UE0= 2EEs S FAMIE Ritkl= E4-350| BHSE(R| EU¥SUCH
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Lt AEE fUE 20| (MH 7[8)
(E421:%)
ZZ2 14EaF | 2l 243z | 22 33zt | 22 4Ex | 22543}
712t 17.09.07 16.09.07 15.09.07 14.09.07 13.09.07
~18.09.06 | ~17.09.06 | ~16.09.06 | ~15.09.06 | ~14.09.06
EHAEOIHAUTZHAIHE -0.78 17.55 15.44 -12.85 4.87
ClimbAE -2.94 16.19 14.49 -13.05 2.68
A -1.27 16.97 14.66 -13.46 4.15
H|ZR|$ -2.94 16.19 14.49 -13.05 2.68
C -1.93 16.16 13.86 -14.08 3.43
H|ZA|4 -2.94 16.19 14.49 -13.05 2.68
Z 1) H|W |4 KOSPI200
Z2) HWA|4O| £QUB0= 28B4 £ EFAEN HIlEls B4 9 HIR0| HIHE[R] QQFSLICH
2 3) Gl AOIES SUE 7t | H7H| THA LHACIER EX1|7HEOF 0] EXAIEL 40lE0| MEMS LIEHY

z
= TAIYLIC.

CF. AEAT|TE 2 T

- ERAE O|HIAQH} Z AU ERIAIEF[RA|-

-
AEH[FA-TH3]
el
guizkd 2 o2
Ab=
ZISHEZ} o=, 5.85%
ga, W%

[2018.9.6. 3 / Tl: uarel %]
e 4 WAENEZH  FUTHNE IE L o TEE ApAEY
At 4,552 204 6 296 - 5,058
HIS 89.99 4.03 0.13 5.85 - 100.00
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B0] 407 £HE LA Dol 1 AHES HIYT MO ULICH WHENYATF &
SIS PSP BRI A EE ZAHZAIRINE AUS EIOAE HUAS
7} Qi mols MIEAAAE 0[S kst 1 £HE HIAT M| UsLIC

® Ariae : WIEAYA, SR, TOIEIAL UHAIRTZIEA U HHLIISAE 2R Y| of3tof

ofzjoll ChE SSHRAHAS HESHE 29 HUALRI S HOIS Hckstol AshHe)
£ Ut
(3) YS9kt
® 7IEIIHANYSO| Qe
- WHEAAAE 0] EAAED| JZIIHANADE UKD S0 ISHBILICE,
- UUART|BIAS O] ERAIEL| J|ZTIS TfY ARSI0] YEEAY0] SR5t00} B0, Wt

ajl

AYAE MYE 7IE7HAS USEAYAL- Tl Sea B QAIEUEZT0|R]0] AAISHO{OF LTt
- 7IRHHALERE S-St LUARHESIAL| hAM = REFARIM Yots bl et FAp

EIZ L0 BB RS RILICH
- YRE L U2 AUBIRAZ[SAIL O YEE AZF| St0 £ARI0H &6 LMAIZI Mol &g
EAGAVE O £35S Hiae 2lo| USL|CH
@ £QAIHE ZtMeido| QE}
- B £UAHES| 2HM0)| 2ot AR E | A[204x 0| 40| oI5t HEE S0 A
0 {IEFSIO{OF L|Ct.
- YEE S£E 22 SIZ0EHZEA|)I0| O HEE AES| St £ £5HE WMAIZ] o= e
AHAAZE O £&SHE HifAfe 24l0] USLIC
Ct 22 270 AEAE 29 HBELHE
(TS| -HHDER])
= A217] (2018.12.31) A207] (2017.12.31)
1. si290|z|2 16,979 22,511
2. 97124 55,125 51,470
3. L&A 532 416
4, QUL 10,782 15,769
5. EARZ AL 10,483 -
6. 7|EFAtA 8,455 9,569
AHAEA| 102,356 99,735
1. 212 8,000 5,000
2. 7|EFEA 4,612 4,321
B EA 12,612 9,321
1. At 13,775 13,775
2. A2YoF 11,360 11,360
3. 7|Ef 0l A oH 3,057 4,519
4. 0|YAdo= 70,218 69,656
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5. 7|EJAHESH= -8,666 -8,896
AH2EA 89,744 90,414
H3j o 2pEEA| 102,356 99,735
ooiA0l 21,815 22,948
geiolel 3,495 2,605
ct7|&0| 2l 596 1,711
) K-IFRS (B2 EZH|S|A|7|&)E AHEsH HEMIPAH BT |2 A3
2t 2EAMt A2
(2019.5.31. /=tQ]:212)
=z 3
o [ - = -
=2 = — S S = 7|Ep =%
FAY AHAHA =24 o A7
£EN 49,222 15,376 4,401 1,213 439 2,460 73,111
X ¥l 2 AE =t
Z) F)7|et : EEAL, EEAA Y 2
2. ST YT MR So| B AR
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