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1. 8HE9 iR

P28 AZSAEN) SSEXNS0 28 HE
Do ETIa s
HC oz engesa C’;Ef;ﬂ Duc e
OOICHA EIEIQI2 )20/ 40 S RERME 13(HAESH(28), A7041
OHOICHA HE0| SR DERFAEH(FA]), A9290
OHOICHA QB S DETHAIEH(IHRA), 552 53840 WA S
OHOICHA IR ZE HE0l 40 & NHEINE 1S(HAEEE) C, BT418
OHOICHA EIRIQI2 HE0| 40 S NEXAE 1S(HRAEE) Ce BT420
HEO =82 ERNEEEE EEEEERENE FEEEE 2012.03.05
=IO 2 HE 9
287|2 2022.03.05 ~ 2022.06.04 Z=&)|2 = 0(ot0] Gle

<HE SR>
SN2 SHHUMANE EE2 &

Jn

DtAl R2E0l gl= 2201 F=YLICH

=T ASO A <HAZMZAE OrL XHoll CHst DEAI>
T ASHEY Al M40X220 (HE HASMEHIE Soll S SXHAIEN Jtst DI XS 2L S EXHAIES]
£USAUS S0licte AMEN 22 HAIE olXl LOH, AZMEHINA XS S Al LMoteE HdSAS(A
Z24ZAl), JIEIASE = ERAS(HZASZAN St A= ENEBA H2E 14, 012! BHE L DHAIOH
2+5t AFEHS EGHAIDI BEEELICY.
A2 E 3| A OrOICHA Ol AU RHAH2 & HCTHAE 23] A ot
KBZ&, NHEXSH, DEMHES J|Hd2dH,
HASH, OlcHo Al MY, DlcHoA SR, AL M
ZHOH 3| A HEE, dHSIHHAREY, MESZ2EEX, Rl U HEAFR 22| 3| A SFLFEHE MHI A
28, ROEIS A, oILI2E, olLISA, st=2&
=3, stalMHEE S
Ol EXRRIErE =Xt S ME S (HU|otD| |18t U2 0t 2 SHE2Z 60, E18HZ EXAE ik O
SE2S DEINE OOICA LA S LEXAME(THA)0 60% 014, DIOITHANS0| 3 LEXAIE
AbEmE| =5 (Z=41)0ll 40% 0l5tS S X0t LEXREQ| EXots M L FACZLEHO H20ISH OIAHHIEASSE
482 =4 =28 SHOZ UL FARHE = A HEQ = 2E M0l S M2z HIR6 ChYsh Mt
(EventDriven, Xt HH)E &, FIHXI2 S0 2H Q0] HEEQO 22 HUE =F6IH, MAREEE=
23N S SEMNE /AF2 EXNE S&F AHAMQI O|AF =242 =FRELICH
> THASHE
(EHS|: BHOMR | BHOFX}L %)
HEHE @5 &l =il SZE
Kok EH(A) 8,357 8,319 -0.46
EMEsH(B) 8 3 -65.18
EIHH=40XH (XHE) (2 ) =X S H(C=A-B) 8,349 8,316 -0.39
gts 22l =3 & 4=(D) 7,328 7,518 2.60
JIE=012 (E=C/Dx1000) 1,139.26 1,106.06 0.24
ZZ(Class)g J|=01= &l &
EIHHZE40XH(HE)C J|=01A 1,129.57 1,103.54 0.03
ElIHHE40XH (FHE)Ce JIEIHA 1,126.56 1,099.33 0.10
ZF) JIE0MA0Iet EXNADIF HEENSHS 22(0MY), E2(20)otes ER = 2HH2(MS2EE) =8 Al e JiHez
HCEO| &AM ESHE e 2 ZH SX2 Lz Jf2A2S LELIth
P HCO XM
EXNet
0l EXNAIER EXE2XO 2HE 2ot A LETAE (OI0ICIA HS0| S LEXAE(FAD)0 XHAte 60% OlAZ, WS
DEXNE(DIOICHA LA = DETMEH(THA)) 0l KHASl 40% OlotE S XESILICH. EXF A LEXMES EXEE2 Ofel et
2 &LICH
- H=E0| 2 LEXE(FA!): Long-Short& &t/ XHAtHH 22X e/ ZSAUO/ XA 01ell/ OIHE S22 Mes 8260 FA A& O
gt == (Net Exposure) == 20%0|0l2 2 RXI6HH A XQI 25 =
- LM S DLEXAME(IHA): TS 2SI, XL, S, A- 014 ASS22 AAHA 22 LSUAN EXo0 HE Al
O HAES UOHHA A EX0 2= P20/ /EES AS




flg2el

~ S0l B2 SEXNAS(FEA) N FA, DAAEC JIE HE0oz o6t FIES Mato)] F10101 52 5= SAet: 2 HMAE
Ol CHEt SXIBHE I8

-2 Z PENMUE(NA) SYES ENHE S2 S0 HE SNHA S JHUE &S M

ETEES

Ol EXHAIErS SEXAEQ OIOICHA H=0] B2 SERAE(FA) L OH0I0H: 2T 53 e ()0 Kool HEES
SN0 DEXAIES Eol0) T2t SXHAIEte] 4010 2 ELICH

% RETAEO] 0l

[OHOICHA: RS HA S REXHIEH(THR)]

Ol EXHAIEIS 2 MAN =2 SXots MAE SXASOR, SXHA HAORLEHO 01X £ L A 12 S240| €1 &S
25 Eo0LCH

[OHOICHA S0l B2 REXHAISH(FA)]

Ol EXAIE2 2L FA0 =2 EXBHE FAY SHASOR, ZAS AU WEBHU N+HSS TSI MBS 235ts
Long-Short&2f / RHIHE ML/ ZAH0Y/ X2/ OIMECSRIE Mer SO [HYst £X M2AS So6t0| AF X0 SIS F=Rdts

g SHo=z L.

o

AS2 0.24%(C2eHA JIF)E IS0 WXl CHHI 0.91%p =2 =F2 JISJ}HSLICH

> SAEE L 2E HE
t!

58 KOSPl= &3 UiH] 0.3% ot=t et 2685.9ptE JISotASLICHSE/31E SIt). KOSDAQE M CHH| 1.3% oF&f8t 893.36pt0il Ot
SHASLICHE/31L EI1).
HEEZ= A HL(+8.1%), 2+

OI=MH(-5.2%)

(+4.1%), 3185 (+3.1%) S0l KOSPIE &3l&t JI20, AL &H(-6.6%), HISSZ2(-5.8%), B

=W SAl=s HFS S3A =0l e ZHZ, HAIO-S32H0ILE 8 HI|st2 Qs elSe XL 2, &= M2 D24 3Me=2
ISt 224 Sg2 IHE S )| 22 RUS0| 400 RUE0| AME &8 StiM B 2ANE 20IH sLotAsLICH oo o
off HicHUSDT)E AHIOIZS 291 Z2F AFEHDE IR 2 Ot Xt AIE 2AM= RIERHA dSA2IE O /AIFARSLIO. JU, 1) 3
= =5 SM 235 J|Het 2) AXEE 012 WA AHIXE S8IHX==(PCE) 2E0l 820 2A0l= F5 4ES SAGIJASLICH 48
PCE Z X Ol= Q208 EE S0l thet J1tH20l S & Jr20, 2= ¥ J|120] st =0+=5 JIS58 0l SFH0IASL
Ct

B L WA % T A
S A0, FA 0f4
XD UsLICH

_{

62 MAEAES A SES MUESLICH 2SI A4S SE0| NN JA=s &2 22| A e Q0I0|L 48 ZZ2HMA0] A& O

Hl -3.3%E JISot= S &Il &3t GAl JtAISE D JASLICH SHIEe2 2012 HIJF Helcle SE2 20110 YL, 2= 20}
= 3| 3 UEOoZ £HE AoZ TWUFLICH [HetM Sele SAA AHZ &0l £ Stetole S5 MYUELIC
pIIZHSH) =& (&9l : %)
= E 2 3ME 22 6E E 2 9HE 22 1201
EldHS40IH(ME)(2E) 0.24 0.61 2.21 5.96
(HI Xl <= CHel &) (0.91) (1.42) (3.65) (7.44)
Z=(Class)g &l &t

ElHH=40XH (HE)C 0.083 0.19 1.58 5.08

(HI Xl 4= CHHI A1) (0.70) (1.00) (3.02) (6.56)

E|HS40XH (JHE)Ce 0.10 0.32 1.77 5.35

(HI Xl 4= CHHI A1) (0.77) (1.13) (3.21) (6.83)

Bl W Xl (B X 0t2) -0.67 -0.81 -1.44 -1.48

F)HI WX 2=(HIXI0t3): KOSPI X 4% + OHZBP SEMA X2 20 1-2Y X 36% + [KIS ZEIIX4=(1-2Y) X 55% + KIS ZI|XI4=(2-3Y) X 40% + CALL X 5%] X 60%

* 2 SEXNAA2 WA duE UEHE 2 Ol 2SdUE EFot= A2 otdLICh



= =214 z= 24 %= 34 %2 54
S| HEL0H (N E)(2E) 5.96 13.61 17.32 18.77
(Hl W XI== CHYl A1) (7.44) (12.41) (13.33) (10.99)
Z2(Class)g & &t
€| 01 H=40KH (RHE)C 5.08 11.74 14.43 13.92
(HIW X4 CHHl A1) (6.56) (10.54) (10.44) (6.14)
£/ =240XH (M =) Ce 5.35 12.32 15.32 -
(Bl X2 CHHI & 1) (6.83) (11.12) (11.33) -
HI W X <= (#1 X 0t3) -1.48 1.20 3.99 7.78
F)HI W X 2= (X 0t2): KOSPI X 4% + OH&BP SEMAX 2 =0 1-2Y X 36% + [KIS SEI|X2=(1-2Y) X 55% + KIS SI| X %=(2-3Y) X 40% + CALL X 5%] X 60%
X ? EXNEE2 U H J0E LIEE & 0|dHe SSHUE E&6t= 22 OtgLICH
p =SS (EERENEIT)
_ =2 A AL E _ =T AF oIE 2 oi=
T [Fa ] maE ] os J@e=x] zu | 2o | " °° [FEaa] om E e
<B]] —75 13 5 2 86 0 0 0 0 0 —4 28
=5l 43 —45 5 0 23 0 0 0 0 1 6 20
3. AhaHE &
> RaTIEE (ri: Biorel %)
Sty =2 _ A AL E S EE wInE o | pusmo
I A E oe [zesEx| zu [ =< asxa e o2
KRW 1,975 6,422 502 120 6 0 0 0 0 1,399] -2,105 8,319
(1.00) (23.74) (77.19)|  (6.04) (1.48)] (.07 (0.00] (0.00)] (0.00)] (0.000[ (16.82)] -(25.30)] (100.00)
=] 1,975 6,420 502 120 6 0 0 0 0 1,399]  -2,105 8,319
«(D: EYETE
& D =
ApptE F4H|E g FHHE
7|t -18.1_ 7|} -25 3 —
S E0Z I 1649 SHERNZ — 16.82
EEAA 0 ESTA 0
s 0 sEM4 0
negsE | 1018 THSME 1007
ZEHER 1162 REER 1144
oig B . 9.35 oje - m 5.04
A : s, [ A 5 I 7710
=AM X — 3.1 FA - — 2374
-20 0 20 40 60 a0 100 -40 -20 0 20 a0 60 g0 100
p =L &HIS
%iﬁé _ = _ I AE S _ SY XHat s ¢ JlEt X A o
= =4 M o2 TSIEXH] U & e AZSXAH DIE o=
WEZX to75 | 6422 502 120 6 0 0 0 0 1399 | -2.105 | 8319
(0.00) (23.74) (77.19) (6.04) (1.44) (0.07) (0) (0) (0) (0) (16.82) (25.3) (100)
”Hgﬁ "l a5 518 0 0 0 0 0 0 0 0 0 1,013
(0.00) (48.86) (51.14) (0) (0) (0) (0) (0) (0) (0) (0) (0) (100)
=X & | 1,480 5,904 502 120 6 0 0 0 0 1399 -2,105 | 7.306
(0.00) | (20.26) (80.8) 6.87) | (1.64) | (0.08)| (0) (0) (0) (0) (19.15) (28.8) (100)
P FAHBE EXHIS (&l : %)
=< A=Y HIS =9 AEY HIS
1 & | & & 36.23 6 24 & 4.84
2 RES 10.34 7 IT S/W & SVC 4.52
3 5t 3t 8.90 8 SASE 4.42
4 ojoF = 5.89 9 HAU=2= 4.20
5 AEIA S 5.05 10 DI EF 15.60




P I8 EXHIS (S © %)
== ESIE e Z=c =Sl HI=
1 0ietol= 100
0 25
p =AASYE EXHH|S : 0= (Short) Z X & (&9 - %)
=9 EEE e =2 AEY e
1 SBIEERS, 15.05 6 S% 9.12
2 5f 5! 14.71 7 EEE] 9.10
3 REESE 12.34 8 D[ 6.07
4 IT H/W 11.29 9 IT S/W & SVC 417
5 RES 9.59 10 J[Ef 8.56
FANESE SXHH|Z : (FE(Short) ZX| M
FHIFEL J 15,
st} 147
AE| X o % 34
ITHW F 1.
JHA=_ 3 9.59
5D b al
2204
q T L - P Y
/| r 6.07
IT S/W & SVCF 4,17
7t T} 8.56
0 10
> EXUY & 1053 (S+9) : %)
29| 2= == HZE =9 = E T HIZS
1 CHIAS 2 13.66 6 XA E =2701000-2306(20-3) 5.24
2 JIE} REPODN & (20220603) 12.95 7 T DGBIHIIE81-5 2.66
3 =4 ERaFSPN; 7.88 8 T St=X241168 2.65
4 J|E} REPODN & (20220603) 5.29 9 T O 2L E126 2.65
5 KH XH =701000-2306(20-3) 5.24 10 T MAZZINAH0200-0518-2 2.65
V2 INNE BERES WS
> =4 (Sl ==, wiokel, %)
==g B o= oH HI= 2 =2t 3t S bl
[SRSFSPN 9,810 655 7.9 stol= KRW ISPIRSPN;
F) EXNHA A2 1022 L HIISWU0| AHAESHO 5%E Zoles AR I e Ll FA E20] 1% =) E=
> A (SH9|: okl %)
=29 onpiJtoh [ o e 3 granol Atatel 20| | deS2 | U=
DGBIH LI E81-5 220 221 ystol= KRW ]2022-03-21] 2024-05-21 A+ 2.66
St=8M21168 220 220 ystol= KRW ]2022-04-05] 2024-04-05 AAA 2.65
OHFS2MIE126 220 220 ystol= KRW 12019-02-26| 2022-08-26 A0 2.65
A2 H0200-0518-2 220 220 ystol= KRW ]2022-05-18] 2024-05-18 AAA 2.65
F) SR04 A2 1052 L HII2 0| NHAHEW| 5%S ZD5HE ZL JIN
> HII0E L o2 (SH9I: 2=, B0kRl %)
== EESIE, EEES = oK ER 0r)[ Y 55l =2 )} = 5
E e 2012-03-06 1,136 1.38 TEEE KRW
F) EXNHA A 1022 L IISWO| AHAESHO| 5%E =1lol= 2L JIM
> JIEt (Sl werd)
== =2 oA [u] el
REPODH= 1077
REPOONZ 440
REPODH= 220
F) EXHA A 1022 L IISWU0| AHAHES MO 5%E =1ol= 2L JIM
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XAt 2 AL 3 0.07 3 0.07
EERN 3 0.06 3 0.07
R EREEINREERD) 0 0.00 0 0.01
UBIALR 22| B AF 0 0.00 0 0.00
RSPl 6 0.14 6 0.14
E|AHE402H (HE)Ce JIEHHI 2] ZF2) 1 0.02 0 0.00
ol o CHE=0H0H, EHSS2 3 0.07 4 0.10
o TARAY R £
szHE PN 2 0.04 2 0.04
T EH| 5 0.11 6 0.14
EEBIERI 3 0.06 2 0.06
* HE O Z=XAFESOH(D|2FH A (HH| HI8S ra@uu.
*x J|EFHIR0I2 S| HAAMHIE2, Z2 SO Ol 2 2YHIE S HEWAN ZAR-BI2XNo2 XSS HEO2H MHH-EH+2= H
Q&34 LICE
* A8 e ele
EETE=U g= == == =
b SE24, HIEZHIS (St A SHAF %)
22 | E82-H2HISA) ] HH-ESH222HIS(B) *? 82 (A+B)
i 0| 0.0758 0.4488 0.5246
gl AH= 2)(=22
S0 (HE)(EB) EPl 0.0052 0.5531 0.5583
i x| 0.9115 0.4522 1.3637
EHN= g
| HS40H (HE)C EPl 0.8424 0.5539 1.3963
L 0| 0.6545 0.4463 1.1008
E| s =
EI 2 1= 40Xk (T 2)Ce EPl 0.5824 0.5532 1.1356
=1) £224-H|2H|8(Total Expense Ratio)0|& 2224 S HEWA 2E5t= 'S2'2 'JIEHIR' EHS XA AEIH (P2 H
2 AT IF)2Z L= HISZH Y 22I12F & EXAIF BHE & 24-H 222 LEHHLIC
=2) DHOH-ZIHS42 HISOI2 - EHLL2EE A4 BB HIE UM JIF)CZ U HISZAM g 28JI12tE &
XX S8 OHOH-SH$4=22 =S LIEHHLICH
6. EXLAHAOHOHLE
> HHFAAE L JES (CHS: BH0HRl %)
TES [TES MMEEER
> 2t EE a2t =2 oH EPIEL OF Bt AF
257,244 11,784 308,642 11,257 81.25 322.36
=) HOHSIESOI2t SHY 22II12 = W8 TADIKO ZEHS 1) 1Y 22I|2H E EREH TAIQ BRIIMOZ L= HI82LICH
OHOHSI M 80| =222 HOHHNS22(0.1% LHQ!) L SEHNAM(IHE Al 0.3%) HMOZ AR EXXIF 2EGHH &= HEH 0|
ZILELICEH
> x2 3| =4 HOHE &= 0| (S %)

2021-09-05 ~ 2021-12-04

2021-12-05 ~ 2022-03-04

2022-03-05 ~ 2022-06-04

119.20

74.51

81.25
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INE=E-4

b EXSE (S+9): BHDHRL ) %)
ENHA HBtEX)| 2 ol &t SN DB ENEH EETES
SEEUIEE A= 2 (A) 224(B) (=A/B*100(%))
0 0
- — -
8. HC Zd R=4d I8 S T |SESE X 22|20t
P Il R S4HFE S 222d =2 I8 88
| NS =AM I2 24 980 =
o= 9z SAANEAD SS 20rs [ HeHBO0| ZL0IX R ZS20 EXNE B ENUAES2 24
TTee e SEN (12 3242 2O} EXAIETHA JFXIC) 5I2tS FeHE & 0| 2As & AUSLICH




WSS0l8 SIsie MAS YHEHI H2550 PEOR oF WSS S0HY AL, XA
NS Of CHBH OIRIQH R3O 20| LaE & Y= 28 T= SN0 Hat 01N B39 sl42t2
AIRHOI Bl &2 0 20 220 [HE JISIHIZ0| M8 & A= ABS ot LI
. ZANFS AT O 23D AIZ 2 A0 Tot 1 S22 HESUC 1 SHME SRHEE
Jmumeg |B) B8 STYS SO 2052 HEIIY SO TI LIBK SO0 FANY BN S
(Nmsa  |PIH OHEFAOIC S22 xs S22, FANFU SAUSHE SHAUIE KA6HI ofeie
=Te IBOIDIE BILICH 01248t QR B~S0 Bigts SR IFXIC BSE Zoig & USLIC
WEFAS DIl o0 & =40l Hat0l Mek =419 120l =& S22 0/0f [k 012!
=MS 22 2a0| BAE JHSH0| B4 USLICH SAS SR JIY 4B ED £240| HAE 2
IIHBEAE (22 GlAGkHLE, J12ol JIXIRCH B AIZOIA Sl 12101 YOI BEE B0 g FA
(B29I8) |2 W20HXL, SIA BIEH0| 8 ME 4= 9= 210|122 SXEA0 B0l So EHE L
Ct.
SeIHSAE HAS 1S 0IXHS0l Clof ZHLICH YN Z 0| XS0l oh5He! TR 2o
AZOZ QI8 RH20IS0| 25D OIS0l A4S0t WRAIIAO G122 XH2LA0| LML
Ch [M2tA RS BOINK BRI 20 S0 HEoks Z0I= AZA0) 2t &8 E=
2SS |01S0l 2B 4 USLICH TH A A WO 0] OIH O LGS 0| Xt U0l & T2
MAANF OB 22 0INER WEXECHS JIE 5101 HASLICH 24U ARRE WANE
OIXFS 0l B4 BIGHD QUOf, BH2 OIXF £ Al AIROIXHE0l ZEO AIROINSRCE ROIE A2
WAEXNZLEH LMo 2000 MA+AB0 HOLE 2 ASLIC
DHYAZ S EXe M2 SHS2E HUol ZHIH JHss Nl SH@IHRIX SIHE 9ot
DaaE  |IETEN AT X6t 200 BISH0 B2 A0 BE & ASLICL JIE [ JAHSY
detoim | BB SIE AN NAHSHAS INFUE 27610, DMLES AT U +3 1
SETIENE A0 @Rl JIEXAC] SRV A0IGH SHY AL TMAE SXEHE S XR0IH
OIAGHl 0112 SRR DbXIC| BISHE ZeHE 4 USLICH
SIAHE 2B L SO0 HIGHH 52 £F0 SXASS NLID USH, LetM SAHO =
SIAH EXIE  |SXIoHE SIANE SRS B2 2B SOl F2 SXoks HEH SRS SRS 0|
=SS R9/5HAID| BHILICH
2. BlEH S LA L= A LMIIsH HHAIR S
SOI2t SHES, 43|, PARA LY 22 A IACH, 20N =8 AEUN S A2 o JIs82 HStHYLICH

> Lt =2 98 &L

@
-
o
=

[ W
1.2 218 2| 2ot

PRES ANYRSH HAS ANRSH S0 (ot0] LIHYGD, S2 HFHL2Y, S4E
oo oz | OIE BB SS S50 22U A0, ABLM0| ML B2 ZA BTN IS K80
TESTE lnswors 0rsH, HES REARAE HEY 3T L SSSUIS 5t Daily SLIEIZ 5

D, BHANE QL HB2RI0 OFS II5HD ASLICH
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