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X =HZ HEYLICH £8, SAEFS2 2220244 ¢2tox MAUQ| £, HEHUE CHYI UHE01|O|*5'0| 22 3JANSE elMXIctH HISS
sdltZ 6EYLICH SHORT ZXEWAMN= S&E MI|XE 0N D IRAY oF E% P, €20 0l& 2E0l =2 0|XHX 23 L 2H E==2

HES SXE HEYLICH
> Il (FH) N8 (E491 : %, %p)
2 =2 3 22 602 =2 9E Z2 120H&
HEO0I90KH (FA)(2E) 0.90 0.80 7.92 5.67
(Bl X<~ CHbl A1) (=1.37) (-1.88) (4.61) (-0.24)
EF(Class)g & &
HE0I90KH (=ANA 0.57 0.14 6.88 4.31
(Bl X<~ CHbl A1) (-1.70) (-2.54) (3.57) (-1.60)
HE0I90KH (F4!)Ae 0.66 0.32 7.16 4.68
(Bl X2 ol &) (-1.61) (-2.36) (3.85) (-1.23)
H=0I90AH (F=A)C-PH - - - -
(Bl XI<= CHyl A ) - - - -
H=O0I90KH (F=4A!)C-Pet 0.64 0.29 7.18 -
(BILXI== CHEl A1) (-1.63) (-2.39) (3.87) -
H=0I90AH (F=A)C-Pe2 0.76 0.66 7.76 -
(BlmXI== CHel A1) (-1.51) (-2.02) (4.45) -
H=0I90XH (F=A)C-W 0.75 0.51 7.46 5.06
(BlmXI== CHel A1) (-1.52) (=2.17) (4.15) (-0.85)
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H=0I90XH (F=4A1)S-P 0.68 0.36 7.23 4.77
(BlmXI== CHEl A1) (-1.59) (-2.32) (3.92) (-1.14)
H=0[90XH (F=41)S-R 0.69 0.39 7.27 4.81
(BlmXI== CHEl A1) (-1.58) (-2.29) (3.96) (=1.10)
CDSC HEHE & A48

COSCse+=dE 0.47 -0.03 6.51 3.95
(BlmXI== CHEl A1) (-1.80) (=2.71) (3.20) (-1.96)
gl m Xl =(#XI0t3) 2.27 2.68 3.31 5.91

=) HIW X2 (HXI0t3) : KOSPI X 9% + HZBP SEMA X2 =2 0 1-2Y X 81% + [KIS SEIIX4=(1-2Y) X 55% + KIS S X =+=(2-3Y) X
40% + CALL X 5%] X 10%

¥ P ENAES WA S LIEE & 0o 222dUE S&86l= A2 OtdLICH

T z2 14 z 2 249 x| 2 34 %2 54
HE0[90H (FA)(2S8) 5.67 13.21 29.11 49.63
(Bl XI== CHyl A ) (-0.24) (9.78) (24.83) (37.53)
Z3(Class)g &
HSO0I90AH (F=ADA 4.31 10.31 24.19 40.21
(Bl XI== CHyl A ) (-1.60) (6.88) (19.91) (28.11)
H=0I90AH (F=4A)Ae 4.68 11.09 25.52 42.75
(Bl XI<= CHyl A ) (-1.23) (7.66) (21.24) (30.65)
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H=0I90KH (FA1)C—Pe - - - -
(Bl XI== CHel A1) - — _ _
HEZ0I90H (A C-Pe2 - - - -
(Blm X2 THEl A1) - - - -
H=0190XH (F=A1)C-W 5.06 9.02 7.73 23.43
(BIDXI4 CHHl & D) (~0.85) (5.59) (3.45) (11.33)
HE0I90XH (F4!)C1 3.51 7.76 9.35 21.63
(Blm X2 THEl A1) (-2.40) (4.33) (5.07) (9.53)
HE0I90XH (F41)C2 0.25 0.25 0.25 -
(BIm X4 THEl A1) (-5.66) (-3.18) (-4.03) -
HE0/190XH (F41)C4 4.54 10.79 25.00 41.75
(BIm X4 THEl A1) (-1.37) (7.36) (20.72) (29.65)
HE0I90XH (F41)Ce 4.55 10.81 25.03 41.83
(BIm X4 THEl A1) (-1.36) (7.38) (20.75) (29.73)
HE0[90KH (F41)S 4.69 11.44 21.30 22.77
(Hlm X2 oyl &) (-1.22) (8.01) (17.02) (10.67)
H=0I190XH (FAl)S-P 4.77 11.28 25.92 43.91
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40% + CALL X 5%] X 10%
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=] 223.99 9.26 0.76 | -119.31|-62.39| o0.00] o0.00| o0.00[ o0.00 3.35| -0.94 54.73
3. Aot &
> NAR A S S (EH2l: B0k, %)
. =3 Y ALE SE-DNR = =9 _
C’?ﬂ_i_ =4 M s HEE Xt ZHUH &2 el AS XA DJIEH j(|)1||:H I AESE
KRW 3,384 434 55 982 0 0 0 0 0 429 801 6,084
(1.00) (55.61) (7.14) (0.90) (16.14) (0.00)] (0.00)[ (0.00)] (0.00)| (0.00) (7.05)| (13.17) (100.00)
E 3,384 434 55 982 0 0 0 0 0 429 801 6,084
* ()R HIE
F) 9 AMPLHSE HASHNE HASE L 0|22 HItHS ELStoHA| LICH
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&8 2A4HIS N&E AHHIS
JIEr == 12.90 JIEH [ 13.17
eoINEL02 = 8.08 eoiEL0Z = 7.05
SR | 0.00 s=xat | 0.00
s=a [ 0.00 sS4 [ 0.00
THAE | 0.00 THEAIE | 0.00
X T 16.83 X [ 16.14
o2 ] 0.49 oz 1 0.90
2 [ 6.94 2 = 7.14
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