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0l EXME2 EXSXO SHS 5610 FASE DEXANE (DIOITHA HE0| 52 2§ PNE\*(—JF—’%'))OH K&l 50%0( & 60% OIGHE, HAE 2
SXAEHDIOICHA REIHE S LEXAEH(IHA)) Ol XHAS] 50% 012HS SXIELICH SXF A DEXAES EXXEF2 Ofei 2t Z&LICH

- 20| 2 DETME(FA): Long-Short®d F/ Xt R 2 S0/ X D1el/ 0|tHIE col2 MEs 2800 FAAF et == (Net
Exposure) ==2 20% WAZ |SXotH A0l K28 =3

- LN ST DETME(THA): TS 2B, XYM, S, A- 014 AIZ2S29 A 22 S EX6I0 HEFOl 0ITIAS S
AooiN M EX0 HE= MHRPEOIEe &2 =45
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[OIOICHA HE0| SH LETAE(FA])]

0l EXHAEZ = FA0 =2 EX6te FAYE SIS, ZHES ULUSHH HESAU XIH22 HEdte M2 +85t= Long-Short™
et/ Tt EE e SEU0/ XA/ OHECSe|2 et S TSt £ M2 Sot0 AFFQ JE F=H0t= XS S22 §LIC

2. 22N A U EHE

>» 2EF U

HE 2282 -0.05%(C2HA JIE)E VISl blwXi= tHol 0.39%p ¥2 =2 JISHSLICH

> EXEE L 2E HE

(4]

SJ|2t KOSPl= 5.77% Gt Gt RS LICH.

78 KOSPl= &2 4l 2. 7‘7 A& B 2632.58ptE JI=SHASLICH OI= 63 CPI ASE Fo FH ST J|H20 et 2 2L /Igds o
elJt JHHEI D, AHICIoF A DD LA A HZ JICHZ 0l HE BHEMI/HBM ZHE S0t ZHIE SASLICH S8 2XHE X L 23T 2 =0l
SHIOHQ S & S& 45 RLUZ HEoIASUL

88 KOSPl= MEY (HH| 2.9% 6}2’@ 2,556.27ptE JISotASLICH =2 g 212t 54 WL HAH R (Country Garden)0l &efi Ol Xt
E 0IXNSoH R4 2MIt 2AL/AL, 0I2 2Ist S5 SAl LAI0 KOSPIE St ototASLICH S 120 JAJE 0I=2 A2S2 2E XL
He= AMEU S0l HJA2LE, 01F ZIIM =2 0155t EHXIH 0OI=2H 1092 Sl 451 s ANE SLoALD 01001 A BHEsd U2
Ol0i A ELICH

98 KOSPl= 82 Y iH| 3.57% Gt &t 2465.07ptE JISSIASUICH =M | A&SH H2H 0= 2 =l &5 2250l NEZHH EX4 &el
0l SEHCZ AZotASLICH 98 L 2 HE FOMC ZH0IM JIE=cel 8RO &8 ZEE = S Fed2l IHIFA ABHA E5F FAAIE GHY &F

=S S5t SLICH

S5 I SA=E WY 480K 4S8 IIsH0l =5LICH A 239 2 AT X8 S4e 20, 58 2H 1080 K= 0.1% &S0 AL
1ME2H 48NK = U 13% &Sote 252 B0 H2LLICH 0= ALY AH S0 £5 2 QILICH HE 118 UM 220l Al
Aol SHILI0IHI0IE JIECZ AIOIHEHAI0 S 2l ADA AZO| %ZEQE AZED| 20l 8t ol = 42010l 01=2] 20400 JbE
2 HYLICH 012 JI9E2 01248t AL ATAIZS2 2F0 MHLE MR 20 0= AHIDF HLUNK LSS SES 0102 Al, =L I =2
SEW QY AN 5= JIAIH0l FHHE HOI2D HABLICL S BEE 1Y AXKIE 0A510f EA0IYE HE0I0f, T4 044 (Long) ZEEL)
QUIME AX0| YSH HOZ HATE S8, I NEIIE NS 2t S0 =22 HYLICH S =4 E(Short) ZXN&S KXIcHD
U= 2XFA MEC P2 B £EXNA HISS £ H0I0, 200180 HHHOR Y58 Z2OZ 42 HHYLICH

[ZH&A]

78 21 3ols 4SOUSLICHRD 34 3.682%, +0.026%p / = 105 3.765%, +0.104%p). 2t 4S8 S50 L2 JM NE HH 58
o2 ol 22| 25t JITHZ0l FEIGI0 20 22l ASEIASUC 78 LHE 68 CPIE 82 2.7%, 012 3.0%2 4S20| E3t9ASLICHL O
2ILt 012 2Q GDPI} +2.4%(218)2 SXE 221, 68 0152 2 HUBS A HTHE M2 5101 HeEe 258 ZAS UL FOMC
= HE 222 5.5%% 25bp QLAGHH, AL 18] FI A JisE2 SHSASLIOH DU 2 S/= JIES32E 3.5%= HELX SZ0tH, =




2 J|XE 0l USLICH
88l =21 22ls ASoIYSLICH=1D 3E 3.717%, +0.035%p / =010 3.825%, +0.060%p). 01= &I &8 SOt St AHIX S &S
lsd 22 =21 32l= A4SoIYUSLICH Ol MRERI32)| M L8 R2E 1X 2 =22 YHGIH 0= 1082 32l= 4% =Uotd
SLICH W10 IOt ot AL 2 E0I0H dlSete S0t 45 Js80] =0t/ 10, AESEZLl0F 4Sotths 22401 MIlE & AAl 2el &
S RO0IUSL CH DefLr M= AL e HE Q&2 SE2210 st 2=z 20l dIOIE et HE 22E =&t tes A2 &
= HEN et 2 S 32 A5 52 22 =2 0tZotdSLU
98 21 3ele ASoIYSLICH=10 33 3.875%, +0.158%p / =10 10E 4.012%, +0.187%p). St &= SO QI SOt Atgr At DHIHE
FOMCS| & S22 32l= ASotASLICH 88 *HII}EJ} Lt M Hl 1.0%, \_\—j Hl 3.4% = AZ GIAXIE A3I6t0, 22l 2ot It 2
ASIAIZASLICH 98 FOMCe= J|E32IE 5.25~5.5% =2 SZotU2LE, M2 UE22 HIHEOIUSLICH BEHEE Soff AL 13 FIF IAS AlA
ol Jt&dl, W 32l 216t == 100bptl A 50bpE FA6H0 232l = *DIQF tsHE S AMAICIRASLICH HES S3l A2 A&t J|tZ0] &
ST Ol= S 2= 22e= )2 AF2 4500, =210 22l FAI0l0 2SO ASsHASLICEH
108 22ls 45 20| U A8 JF20, S DES gME 1oz THCHEHLICH SOl 22l 26 S E Disd2 2D 20 AIE 2l
= =820 Seg st SHIIZS 2AF2 ASS OAELICH DL =L FI| gls 2UE0| MestEo et JIE=E22 oA Jtsd Al dstE Y
LICH Metd AlE 2ele S| 22H2H X tE s 32 1o MAELIC
> J|I2HEE)=AE (E+91 : %, %D)
= X2 3 X2 6 X2 9N X2 129HE
HE0I50H 2R (FE) () 0.24 4.79 5.40 7.1
(BlmXI== Chel A1) (-0.10) (4.04) (2.47) (2.48)
Z=(Class)g & &
HE0I50H2XH(FE)C -0.05 4.18 4.48 5.85
(Bl X2 Tyl &) (-0.39) (3.43) (1.55) (1.22)
HE0I50 2 XH (=2)Ce 0.05 4.39 4.79 6.27
(Bl X2 Tyl &) (-0.29) (3.64) (1.86) (1.64)
HE0I5082XH (FE)S 0.09 4.47 4.91 6.45
(Bl X2 Tyl &) (-0.25) (3.72) (1.98) (1.82)
HI D X2 (# x| 0t3) 0.34 0.75 2.93 4.63

=) HIW X2 (HXI0t3) : KOSPI X 5% + HZBP SEMA X2 =D 1-2Y X 45% + [KIS SEIIX4=(1-2Y) X 55% + KIS SI| X +=(2-3Y) X
40% + CALL X 5%] X 50%

#* 9| SNAFS N JUE LIEY & 0l 2EdUE 2&86l= A2 OtLICH

e 214 2 24 2 34 %2 54
HE0I502 ST (FE)(22) 7.11 15.48 23.58 33.56
(I XI== CHEl &1t (2.48) (13.34) (20.02) (24.69)
Z2(Class)g &g
HE0I502RH (FE)C 5.85 12.78 19.27 25.87
(Bl X4 CHHl A1) (1.22) (10.64) (15.71) (17.00)
HE0I5021 2 XH (F=E)Ce 6.27 13.67 20.70 28.41
(Bl X< CHEl A1) (1.64) (11.53) (17.14) (19.54)
HE0I500 2R (FE)S 6.45 14.05 21.33 29.66
(Bl X< CHEl A1) (1.82) (11.91) (17.77) (20.79)
HI Xl <= (# X 0F3) 4.63 2.14 3.56 8.87

=) WX (M 0t3) : KOSPI X 5% + HZBP SEMA X2 =2 D 1-2Y X 45% + [KIS SEIIX4=(1-2Y) X 55% + KIS S X ==(2-3Y) X
40% + CALL X 5%] X 50%

* 9 SNAFS N JUE LIEY & 0lefe] 2E4UE 2&6l= A2 OtELICH

b ol S (E+S): sHorel)
= peg Edu Ab =
Sl == . LICIC- N PV I N el (RSP RSt
=N A = ST | EU =9 A2 DIE o=
X 0l 177.39 10.88 018 | -2162| -2.87] o0.00[ o0.00] o0.00| o0.00 —2.57| -1.01 160.37
=1 -20.35 17.82 0.76 14.80 | —457| o0.00] 0.00| o0.00] 0.00 —1.42| -1.81 5.24
3. Aot &
Aot LS & (EHSI: Bl %)
= = i I Ew Ab =
sae _z2 _ ags . SERE ledimER| 5 | s
T = =N A og ST | ZU =9 A2 JIE o=
KRW 1,237 1,670 112 393 0 0 0 0 0 277 | -176 3.512
(1.00) (35.23)|  (47.54) @3.19)|  (1.19] 0.00)] (0.00)[ (0.00)] (0.00)[ (0.00) (7.87)| -(5.02) (100.00)
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=9l EEE HI= &9 EELE HI=
1 SRIESPY 25.74 6 1 4.90
2 S 10.34 7 REY 4.34
3 24| 9.02 8 5t 4.33
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&2 HEY HIS =2 HEY HIS
i S 29.25 6 HS&22 5.45
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4 HOI® X 10.84 9 I 3.75
5 A A 6.85 10 JIEt 8.66
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=) ENEHEST S 2 0.04 1 0.04
Le NHIA 22
=] 7 0.18 7 0.20
=AHAA 2 0.06 3 0.07
X2 & AL 1 0.09 1 0.09
EERN 2 0.20 2 0.20
BT AFE 25| AF(AIEFRI R 0 0.01 0 0.01
UBIALR 22| 3] At 0 0.01 0 0.01
ER 3 0.30 3 0.30
HE0I50 2XH (F8)C JIEFHI R+ 0 0.00 0 0.01
SEOH. S22 1 0.14 2 0.16
o, T xpzsoe =
A§AJHE PO 0 0.04 0 0.04
o B 2 0.18 2 0.20
=AHUA 1 0.06 1 0.07
XA AL 2 0.09 2 0.09
ZHO) B AL 3 0.10 3 0.10
BISJHAHE 2HS] AH(AIEFQI X} 0 0.01 0 0.01
AU AL R 22| 3] At 0 0.01 0 0.01
ER 5 0.20 5 0.20
H=0|5001 2 RH (F=8)Ce IR 0 0.00 0 0.01
SEMI.ENLE22 4 0.14 4 0.16
Di%HH' ENSHES S 1 0.04 1 0.04
;;g NBIA 48 ' '
=V 5 0.18 5 0.20
=AHAA 2 0.06 2 0.07
X2 8 AL 0 0.09 0 0.09
EEN 0 0.06 0 0.06
HEJHAHE 2HE] AH(AEFRI XY 0 0.00 0 0.00
ABIALR 22| 3] At 0 0.00 0 0.00
ER 0 0.16 0 0.16
HE0I5021 2 AH (=2)S JIEFHI =+ 0 0.00 0 0.01
SN0 EH S22 0 0.14 0 0.17
D%DJHH’ ENEHST S 0 0.05 0 0.04
es NHIA 22 : :
& 0 0.19 0 0.20
=2 UA 0 0.07 0 0.07
* HEO| &=NAIE (I 2HEE) HHl HIS
» J|EHHI S0l SIHZAHI S, Z2 S2 & L ZHHIE S HEUNA Z4E -B=SRHoZ NEE HE2ZM HH-SHs=5= MU JYLICH
> EE £ HIEHIS2 CEEREYRA!
=24 - HIZHIS(A) OHOH - EH222 HIS(8B) Bt (A+B)
_ 9| 0.0087 0.7223 0.731
HE05022AH (F2)(28)
=5] 0.0289 0.7943 0.8232
Z2(Class)g &g
_ 0| 1.2006 0.7228 1.9234
HE0I504 2XH (FE)C
=5] 1.2213 0.7953 2.0166
_ 9| 0.8007 0.7228 1.5235
HE0I5091 2 XH (=&)Ce
=5] 0.8207 0.7951 1.6158
_ 9| 0.636 0.7507 1.3867
HE0I5021 2 AH (=2)S
=5] 0.6584 0.7999 1.4583
1) £24 - HI2H S(Total Expense Ratio)0|& 2E24 S HEUHA Sl ‘242 JIEHIR SUS X4 HEAH (P4 XX I
F)O2 L= HIB2AM Y 22124 E SXAIL 2HE & 24 -H24F2 LEMYLICH
=2) HOH-SM422 HIS0I2 DHO-SH4422 XM GEHIM(P2. U8 U2 JF)22 L HIS2A g 28II12 & SN 22
B ONOH-SH22220 £ LIELICH




6. S XEAHAOHOHLH S

> HOH=A1 2 L sl&E (Ehel: ek, %)
B = OHOH B & 85)
&2 2o &2 o4 B o) 2 S,
203,805 7,489 1,372,339 42,435 122.24 484.99
F) Y 222 E EE TAJINO EUS T Y 2RI S EQ5t TAO HRIIUOZ Lix HIE
» X2 3=2D| HOHEI &EE 0| (E+21 2 %)
HEO0(RBCS)(FA)
2023012072 ~ 2023H04206Y 202304207 ~ 2023H07206Y 2023072072 ~ 2023102062
98.86 71.76 122.24
7. S2LsHMZ] HEEXNL X 26 HEEXI|R0 s EXNEE
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