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> =23 E AZAIZY SESEANL0 26 HE
BC om sx9Esa SETIEY| auswc
OIOICHA HE0| 50 HEXNE A UEINE 1S(FAES)(2E) AL611
OIOICHA {20 50 H2HE 2 NSNS 15(FASE)C seo ALB12 S
OIOICHA HE0| 50 H2XME SH UEXNE 1S(FAEE)Ce == AL613 < ==
OIOICHA HS01 50 H2XME S2 NEXE 15(FAEE)S B7296
HEY =2 EXIE SAHABECS (B FAY), WL E, =18, 5188, 218 ESEFSPSiel] 2013.10.07
=I5 O = . O
2872 2024.01.07 ~ 2024.04.06 =27|2 ;j;ojl—foﬁmg
<YHEEXI2>
HEEXIF SHUHANE 2 ASHA 2E0| Sl= 20| ARLICH
ST ASO| DA <HIMEAHZ Ot KOl CHSt DEAI>
T ASHE A H40Z220] HE HSMSHIE Sol S EANAEN IS LXK B S ENLE xASHS
20lict= MBI 252 HHE 6tXl L2, ASMEZHIUA X2 CIEA LMol= HSLS(HSEA), JIEIAS
= ENASEHZA=EANM Uist BMeE EXNESEM 25 14, 012 B2 & MOl 28t AFEHS & 06HAID] HHEEL
Ct.
K&L2E S| AL OHOICHA I AN A2 E () T ETHAH S 2H3| A otLIS
NHEXSH, DldHANSH, A8, MEtEXNSH, 22l
THOH 3| AL 2, RAEXNSH, IISSH, otL2H, stLSH, st=& A HEALR 22| 3] A otLHE E A HI
NEH, St ASH, SHSIEXNSH
Exq2ts Sot0] 22l+al U ES FHote FTADHS(0I0ICHA HF0l =A2)0 50~60% 0lA2 EXtotH, LK
NZo =X NeE WALEHE(0IOITARSMAEL)N =2 EXNELICH FAZDHEE=GIX HEQ = 220 24 M2 HIRE
ee= =S Ctekst Mek(Event Driven, XtAH2H)E &2, FIIX£=2 S0l 2AH S0l N0l 22HUE FF6IH, HARHEE=
a3 /A= EXE S8 Al 0| & =2 FRELUCH
> THAHE & (SH|: BHOLRI BHOREL %)
HCoz &= mol e, s28
K& E o (A) 3,543 3,231 -8.82
2 SN (B) 1 6 457.25
HEOIB0HSIH (FE)(R2) =XHAEH (C=A-B) 3,542 3,225 -8.97
@ o EH E 2 (D) 2,722 2,392 -12.13
J|&EJH2 =) (E=C/Dx1000) 1,301.35 1,348.17 3.60
ZZ(Class)¥ J|=0t= &
HE0/50HZ2 X (FE)C J|E0HA 1,207.84 1,247.68 3.30
HE0|50HZ2XH (F=E)Ce J|E0HA 1,214.18 1,255.45 3.40
HE0I50HSXH(F=E)S J|E0HA 1,227.18 1,269.40 3.44
F)IIEIZ0Ie EXNXIFEEENSAHE L2(MHY), E2(E)ols BR L= SHS(ME2EE) 28 AN H2EHe JfA3o2 HE9 =Xt
oS wHE 2o5A A2 Ui JiHS LU

Ol SRAESS SNSHO| LHS B0 FAY DEXAIE (00ICHA HE0| S SEXHIEH(EA)) 0 XS] 50%014f 60% OI5HE, HAE 2@
EXAEHDIOICHA RS S DETAE(THA))0l XHALS] 50% 0122 SXELICH §XF U4 LETAMES EXMEFS 0F2 2 2 &LICH

- HS0l SH LEXAE(FA!): Long-Short&d e/ XAt 282/ SAUO/ UM/ OlHIE Sele M3 8E56I0 FAAIEN st =&
(Net Exposure)& ZHl SXIot0H S FOl 218 =32

- RN S LETNAE(THA): TS 2B, XYM, S, A- 014 A2S32 ALY 22 LA EX6I0 HE O OIXASS
oo MA EX0 2= MIPEOIES A S 245




0l SNAIE2 ZEXAIEQ OHOICHA HR0| B2 2EXAE(FA!) & OI0ICHA REIHE S LEXNUE(HA)0 &S HRES EX5ERZ
DEXAES £o00] et EXHAIES +=210] ZFELICH
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o

0l EXAIEIS 2 FAIN =2 EXt6ts TAE EXAIECR2 ZAS JUUSIH IWSSHU NSE22 1S 6t 822 285t= Long-Short®
e/ Aati e/ SHEMN/ FUHeH/ OIHEESe|2 MeF S2| (HYs £ M2 Sot0 AHEHQ JIUE FRote A8 S/ =2 §LICH
2. 22N} Y U EHE
> 23U
HE 20122 3.30%(C22HA JIF)E JI=6) HImXIZ= HH 2.08%p =2 ==2 J|I=EJHSLICH
P EEE L 28 e
SJ|2F KOSPl= 5.28% &S0t &LICH
18 KOSPl= M2 Z (HHl 5.96% ot2tat 2,497.09pt2 JISotAUSLICH HEY J)| SrAE S2|015t It SEote &322 AAMH SLotLE &
AEX S F=Q JIY AEQ HAXIEZE otalgiD 0l et KOSPI #E 0014 00| ZASHIESLICH 8 48 SHE2 2S D S50 24 L6t
220l YHOUA = SA &S Malste QA2 HBASUCH
22 KOSPl= MY (HH| 5.8% At S 2,642.36pt2 I =6 SLICH I W2 T2 2 Tl J|MHA2Z odh MPBR HIDII SAIZE =231
SLICH AHICIOf SAXN et 23S AIEF e £t LUES 2010 FIt &5 9@9% A Z}SLICH
38 KOSPl= MEY §H| 3.9% A8t 2746.63pt2 I =5} SLICH 28 CPI & S 237510 3% FOMCOIAN SLH 22l 215t JI =Dt SXI=
200 OI22] YA Micron A& SX0| &0 ArScH ASLICH £8F, Bt EH%—’F—%EI SSO2 Qo 23JHEY 20l 2,700pt A S STIGIA S
LICH.
85 IEZ2 Q= (Al Gross szr NET Exposure KHHIE W= 9802 26 L2 A ALICH 22 22| & 219 A50| QZ 01482 THAl
28 2240t U2, 0|L JIE32 Q5 AJIE 5= 2010] € 2 QUCHD AM2EHLICH 82 AIZ £5H 22 2201 0H2=AIDF ISR 23HE o2
OH22 30l CHA Ol 21k HF%% 2= QUCHD BEHEH)| (20 ZXSHS ChA 24X0 HE0o2 bt 0 M25tD ASLICH
Ciet, =2 Al EXH0 mar BIEX SSIIHES0| BHSoHH Ml22 Y& HA0l S35 LEtUD s B2 2X5| 2FEQ 2010(0|0 23 2=
So| AHE HIE2 UA S0ILH2 HEQALICH St SE 01A0E A= AIZS L0I5HH 2IMXI0 ZE5H0] AIE0 HEG =0 LIS = 6t
2&LICH
> IIH(FH)SAE (2491 : %, %)
&2 X2 3 X2 60 X2 9 22 1200
HE0I502 ST (FE)(22) 3.60 4.70 4.95 9.72
(Bl X4~ CHHI S It) (2.38) (1.31) (1.21) (5.56)
=2(Class)g & &
HE0I50H2IH (FE)C 3.30 4.08 4.03 8.43
(Hl X <= CHHI A& 1) (2.08) (0.69) (0.29) (4.27)
HE0I502 2 XH (FE)Ce 3.40 4.29 4.34 8.86
(Hl X <= CHHI A& 1) (2.18) (0.90) (0.60) (4.70)
HE0I50¢ 3R (=E)S 3.44 4.37 4.47 9.04
(Hl X <= CHHI & 1) (2.22) (0.98) (0.73) (4.88)
Bl WXl Z=(H X 0t3) 1.22 3.39 3.74 4.16

=) HIW X2 (M 0t3) : KOSPI X 5% + HZEBP SEMA X2 = D 1-2Y X 45% + [KIS SEIIX4=(1-2Y) X 55% + KIS SII1X+(2-3Y) X
40% + CALL X 5%] X 50%

¥ P ENAFS N JUE LIEE & 0o 228dUE E&86l= A2 OtdLICh




= EERE FERE 32 34 FENE
HEO0I5001 2TH (8)(22) 9.72 14.82 23.32 39.92
(BIXI4 CHHI &) (5.56) (8.31) (18.32) (28.65)
ZZ(Class)g &2
HE0I50 2 XH (=2)C 8.43 12.14 19.01 31.88
(BIRXI% CHHI &) (4.27) (5.63) (14.01) (20.61)
HE0I50 2 XH (X2)Ce 8.86 13.03 20.44 34.53
(BIRXI% CHHI &) (4.70) (6.52) (15.44) (23.26)
HE01502 2XH (=2)S 9.04 13.40 21.06 35.79
(BIRXI% CHHI &) (4.88) (6.89) (16.08) (24.52)
BI X4 (#I X0t 3) 4.16 6.51 5.00 11.27
) B DX 2 (HX0FD) 0 KOSPI X 5% + HZABP SSMAK 2 2D 1-2Y X 45% + [KIS EEIIXI2(1-2Y) X 55% + KIS ZIIXI4(2-3Y) X
40% + CALL X 5%] X 50%
¥ 9 ENANS BN HTHE UEHY & 0|20 SRHTE R5= S 0lLIC
> SQlEE (ErS): B0kl
= =< BBYE | oop | —THE  edidEel o0 | Logy
== k| s AEEX | ZHU =9 A2 DlEt o=
& 0l 73.80 32.56 3.04| -4510|-24.13| 0.00| 000 0.00| 0.00 280 | -0.43 36.94
=T 146.22 18.27 o72| -5191| 666| 000| 000]| 000]| 0.00 —2.00 | -0.27 119.69
3. AhatE &
KAF R H & & (St oL %)
=5l =2 A AE SE A& = =0
O;E ESN e ENIEESS 2;+L|++ =a | o [a=nd] om U(l)rnEH;x PIE S =
KRW 1,191 1,458 244 470 0 0 0 0 0 300 | -432 3,231
(1.00) (36.86)]  (45.11) (7.56)|  (14.54)| (0.00)| (0.00)| (0.00)| (0.00)[ (0.00) (9.28)| -(13.36) (100.00)
& 7 1,191 1,458 244 470 0 0 0 0 0 300 | -432 3,231
() PEHIE
F) 9 MADABEO GASHNE HALE L 0|22 BIIUS T6HK $4SLICH
i, g
THAHE A - HIS THatg A HHIS
J1E10.43 .36 ]
EDIHELZ = 6.58 IERZ = 9.28
SEXA | 0.00 SYXA | 0.00
S 0.00 24 0.00
IITCIN= | 0.00 THALE | 0.00
zarext = 11.09 zarext = 14.54
E = 7.00 e = 7.5
WE] B d 48.15 2 —— 451
=4 ——d 3761 ‘ ‘ == e .8 ‘ ‘
=20 0 20 40 60 80 100 =20 0 20 40 60 80 100
> FAYEY EXHIS (B9 = %)
=9 EEY= HIZ 29 e b=
1 HIIE T 35.57 6 AHIA ] 4.09
2 FES 12.06 7 13 3.57
3 B 11.34 8 sazE 3.20
4 IT H/W 10.16 9 e 2.94
5 EEl 5.97 10 JIEH 11.09




7| HRL 35.57
=
[=Xe}]
[=] =]
THW
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SAEE
22|
7|et
0.00 10.00 20.00 30.00 40.00
=) 9 gEREe s2HUNAS YERES GELICH
> FAAEY EXHHIS: 0 =(Short) Z X4
=9 A= S =2 A=Y HI=
1 M= 32.18 6 FSPIPSHA; 5.91
2 IT H/W 17.42 7 sy 5.78
3 38t 14.14 8 2457 4.36
4 Ha3s22 7.06 9 MEPIHTES 4.21
5 MHI A 6.96 10 J|Et 1.98
FMASZEH EXH|F: O = (Short) = X| M
X‘"_JF_ :P ] ] ] | | ] 32 18
[ [ [
I'I'H/\N-r d 1742
o [ [
sfst d 14.14
HZsds 7.06
MH|AY 6.96
TI|HXE 5.91
¢ 5.78
2580 4.36
DEMH|A 4.21
= 1.98
5.00 10.00 15.00 20.00 25.00 30.00 35.00
> EXHHA 491082 (B4 © %)
=2 S5E b= =2 S5E b=
1 HSEXNSH | KODEX 2AS506201H A 7.66 6 2 27101750-2609(21-7) 4.07
2 J|Et s2ds 6.51 7 T £0H04020-2510-02 3.70
3 T4 NP PSHA; 5.93 8 JIEt REPOON=(20240405) 3.05
4 SIIME =hv]| 5.81 9 T 27103125-2506(22-4) 2.83
5 Astenzsz KODEX QIH A 5.35 10 ESN SKBHol A 2.1
MEC AN EXNHATIA HES 28EXESE MAHZAAMES HE 2)|IAE DM L ZABIME D6t £ USLICH(AHNEZA
http://dis.kofia.or.kr) &, 83| MXIZAIAIOIENA X356t 2IIGAE DN L BAEINE 2 HMASEE DAL ZAIEA0| AHOIE & AL
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HE0I50H 2 XH (F2)S IETEE 0 0.03 0 0.02
SHEONO.EH 222 0 0.13 0 0.21
[]JLUJHH' ENEHBR S 0 0.07 0 0.15
;;E MHIA 222 : :
EP 0 0.20 0 0.37
=AM 0 0.07 0 0.13
* HEO| X AESM(DIHE ) (HH| HIS
+ JIEIHIS012 SIHZAIIS, S SO HS L 2HHIS S BHOOA ZAR-B=2XH02 NS HIZO2A WIj-SHa+2= HMels AL
HADESUS : HSAE 2lS
M gaEoIS  HPAE gls
» S22+ HIESHIE (Er9l : otetar, %)
=54 - HI2H 8(A) 0HOH - S22 HIS(B) 37 (A+B)
_ | 0.1338 0.7991 0.9329
HEOI50H 2 (FE)(2E)
=5l 0.0924 1.4735 1.5659
Z=2(Class)d & &
_ &I 1.3263 0.8008 21271
HE0I50H 2 XH (Z=2)C
=5l 1.2831 1.4744 2.7575
_ &I 0.9258 0.8001 1.7259
HE0I509 2 XH (F2)Ce
=5l 0.885 1.4754 2.3604
_ &I 0.7566 0.7881 1.5447
HE0I50H 2 RH (F2)S
=5l 0.7075 1.4637 21712
=1) £24-HI2HS(Total Expense Ratio)0|& 2224 S HEWA 2H5I= 2279 JIEHIR SUS XM HETM (P4 -HIZ I2H I
Z)o2 U HISZAH Y R2II2H S SN 2S48 & 84-H84F2 LIEIYLICH
Z=0) DHOH-SMH222 HIS0IR HIH-SHE422 XAt HEANM(SA-HE JI2E J|EF)O2 Us HIEZAH Y 22II12H 5 SN 2
S ONOK-ZH22422 == LIEFYLITH

6. S AEXHAHOHOHLH S

> IHOHFAE R 3 A (91 ol %)
OH == 1= DHOHSI M E=)
e EE e, E CESED ST,
743616 40,554 788,639 43.096 179.74 720.92

» X2 3=2)| HOHSl & & 0l (421 : %)
HE0I(ZHE)(FA)
2023078072 ~ 20234108062 2023108072 ~ 2024401 206 2024E018072 ~ 20244048062
122.24 89.97 179.74

7. SLEHNE] FEEXNL Nt 28dt= EFAI|0 s SN

> ENEE (91 5, %)
SNy dETIF Ha SXHY HBENSH 2245
HBERI2H o3 Z 4 (A) 27+(8) (=B/Ax100(%))

(=) [ i) . Ol & =
> Il & PE S 222EH =2 FE &
1. 228 SHU GHE &M < B =
o=M 95 SHANEAR S22 2o [ HAHH0| S2otX & S0 EXNE 22 ENHASE 84 250 I &34 &2
= == s =20 =
TTee e OOt EXAETHAN DX 2 otet2 e IS0 LME =~ ASLICH
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