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1. BE2 e

» J|IE23E AAZ2AEY S EFANH0 28t HE
ooeTIas
BE 2 SNABSE | “oches | DuEms
DIOICHA 210l 90 52 IS THAIE 15(FA)(S8) AL420
DIOICHA D101 90 5@ NS XA 15(FA)A AL421
DIOICHA D101 90 5@ RIS XAl 15(F4)Ae AL426
DIOICKA 210l 90 52 XIS THAIE 15(F4) C-P B7250
DFOICHA D=0l 90 52 XIS XA 15(FA!) C-P2 DY747
DFOICHA 10| 90 5@ XS XIAIE 15(54!) C-Pel BU398
DIOICKA 1201 90 Z@ X=X AIE 15(F4!) C-Pe2 DY748
DIOITHA D101 90 Z2 XS KA 15(FA)C-W oo ANAIZ | o
DIOITHA D101 90 52 NS XA 15(ZA)C] =2 AL422 ot 2
DIOICHA H=0] 90 2 XIS XA 15 (FA)C2 AL423
DIOICHA 1=0l 90 5@ XIS XAl 15(F4)C3 AL424
DIOICHA D1=0l 90 5@ XIS XIAIS 15(F4)C4 AL425
DIOICHA 1201 90 @ X=X AIS 15(FA)Ce AL427
DIOICHA D101 90 5@ XS XAIe 15(F4)S B7251
DIOICHA D101 90 5@ KIS X AIS 15(F4)S-P B7252
DIOICHA D=0l 90 52 NS KA 15(F4)S-R DY749
HEO 22 [enaS ZABC(RAR), NYE, 3018, 558, 2XE EETER 2013.10.02
= H O [=Z N o]
g2 2024.07.02 ~ 2024.10.01 =202t o o b
S ELSIEN
MBS SHOMS O AS UM 20l 8= 20| AHYULICH
SO0l ChEt DA REE 4 B>
HEX HOI0| @i SXHAIStS] DHOICION CHIHATE 15.4%(ASH 14%, NZASH 1.4%)2 HEZ HFE+ BUC
Ol2ist £=2 Jjoio] ei2t SBAS(0IX, BIZAS)0 2XBHR 0510l B0l 22ITH AT 4Z AP S2H
cqazo gy | 22 SBAS(OIX, HYAS)0l 2HBIAS £WoHE B20IE KU A58 BUGHO HUASHES SBIA =
eSO LIC XIMBE A2 SXIARA FI2 14, 010 B 2 DIAOI 2t ARES & DSIADI BIZLICH
<OIBRENT HATON L3 BAI>
LS A HA0ZOI20 B2 GSHENNE Sail S SXAS0) IS AN B S SHAUY +o5AS
SO AIROI SO DAE SIX O, SHZHOAM N2 IEA LASE LS (ABHSAN, JIELS
T SMAS (S OASHAN B DA SXABA M2 14, 09 BIZ X DHION 28t ALRIS TSI Bt
o,
EEEN DI A O A R 2 8 () R EUEE
DBSBSX, KBEA, NHENEA, =028 Jjgea, o
SNEDE, HASH, HAEA, UBSH, NSEIEE,
B04 51 Al SUENESA, HOTSNSH, IS, SIUSH, siLS| LoARBRsA SHLIE = AfHI £
A, BTNESY, BRSNS, HRTASH, HHENS
2
S2H2US So101 D2+a0 £ABS FPGIE FARHE(0ITA H20| FAD)0 80% 0148 EX5I0, LIS
ggo mm  |MERES(OIGASTHAR)N F2 SHEUC. FADECE 67 BCO 5 2220 52 H24S 028 Y
SEASE s met(EventDriven, XOIJIEE B8, FOIXI40l S0l 20l HHH LELUE X 70, HARBEE 22
M FIZ0 EXE S8 OHHO 01K £ FRHLICH
> T AHE S (S5l wipte, woix, %)
EEEE e EBIE, ] =u=
& Z= (A) 20,285 46,276 128.13
=71 &% (8) 8 47 478 83
HZO0I90XH (F41) (2 8) EAAER (C=A-B) 20,277 46,229 127.99
2o 2052 & % (D) 12,507 28,812 130.38
JIZ 127 (E=C/Dx1000) 1.621.28 1.604.48 1,04
£5(Class)Z JIZ012 88
212 0190XH (FEA)A | JIE 0} | 1,482.73 1,462.56 -1.36




HE0I190XH (41 Ae J|EIHA 1,490.43 1,471.47 -1.27
HE0I90XH (F=A)C-P1 J|E=JHA 1,109.26 1,093.90 -1.38
HE0I90XH (FA)C-P2 J1E0HA 1,014.17 1,000.86 -1.31
HE0I90XH (Z=A)C-Pet J1E0HA 1,158.49 1,143.59 -1.29
HE0I90XH (FA)C-Pe2 J1E0HA 1,161.58 1,147.12 -1.24
HE0I90KH (F=41)C-W J1E0HA 1,181.95 1,167.96 -1.18
H=0I90XH (=4!)CH J1E0HA 1,176.75 1,158.47 -1.55
JH=0I190XH (=4!)C2 J1E0HA 1,096.33 1,080.11 -1.48
JH=0[190XH (=4!)C3 J1E0HA 1,000.00 1,006.25 0.62
H=0190XH (F=41)C4 J1E0HA 1,504.51 1,484.86 -1.31
H=0I190XH (=4!)Ce J1E0HA 1,494.55 1,475.06 -1.30
HE0190XH (=4S JIE=IHA 1,309.77 1,293.15 -1.27
HE0I90KH (F41)S-P J1E0HA 1,515.76 1,496.79 -1.25
H=0I190XH (F=AS-R J|E=IHA 1,170.07 1,155.56 -1.24

, E3(E)ots 2R = SHS(HSSEE) =8 A REZ = J)HH2Z HEQ &=Xtit

EoHs walel b
22 WS (S BHOFY BHORLL)
_ JIEIMA ()
=2 =32 X =g za ==X ziE+&10 — bl
=2 XNZ2& | 22 A==
HEO0I90H (FA)(28) 20241002 575 29,175 1,604.48 1,584.53
H=O0I90KH (F=A1)A 20241002 0 491 1,462.56 1,462.56
HE0I90KH (F=4!)Ae 20241002 4 845 1,471.47 1,466.52
H=0|90XH (F=41)C1 20241002 0 9,037 1,158.47 1,158.47
H=O0|90XH (F=4)C2 20241002 3 1,160 1,080.11 1,077.52
H=0|90KH (F=41)C3 20241002 0 13 1,006.25 1,005.38
H=0|90XH (F=A1)C4 20241002 2 630 1,484.86 1,481.93
H=0|90XH (F=4)Ce 20241002 11 3,545 1,475.06 1,471.94
HE0I90KH (F=A)C-W 20241002 229 19,026 1,167.96 1,155.78
H=0I90XH (F=41)C~-P1 20241002 0 3 1,093.90 1,093.48
HE0I90KH (=4S 20241002 1 100 1,298.15 1,285.45
HSO0I90KH (F=41)S-P 20241002 1 86 1,496.79 1,485.04
H=0I90XH (F=4!)C~Pel 20241002 0 153 1,143.59 1,140.36
H=0I90XH (F=4A!)C-P2 20241002 0 2 1,000.86 1,000.00
H=0[90AH (F=A)C-Pe2 20241002 32 3,384 1,147.12 1,137.64
H=0I90XH (F=4A)S-R 20241002 0 8 1,155.56 1,150.22
ZF) 2HEaE 0= HEX 604 84 0rx ZSHILICH
> BES EXFE
1. EXme
0l EXNEIS EXN2XO SAHS QotN A DEXIAIE (OIOICIA HE0| T3 DEXAE(ZAN)0 K2 80% 0I1AS, HEE DEXAIE
(OLOICHA RS S DETAEH(IHA)) Ol XHAFS] 20% 010tS SXELICH SXF A LEXAES EXEEE2 Ofe 2t j“‘Ll Ct.
- HR0| S LEXAE(FA!): Long-ShortX et/ XtatUl & e/ SAUO0/ XFUHH/ OIHIE S22 MS 2 E6I0 FAARN Ut =&
(Net Exposure)E %l SXlot0 Al 28 =3
- RQYTA S SENUS(HA): HAS 2T, WY, ST, A- 014 AESSS SIAMSY 22 LA SXoH0 HFHOI O[HLSS
QO A EX0 2= MPE0IM ASS =LA
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| SXHAIEIS DETIAERI DHOICHA HS0| S SEXAISH(FA) L 0H0ICHA SBHY B SERAS )0 A2 HERS SX6t02
DETHAIES Eol0f M2 EXAIES £200] 2 LICH

# REXAIEO] fol X

[OHOICHA PSR SA LEXAIEHHH )]

Ol EXHISE 2 AN F2 SXGHE WAY SXULOR, EXNHA HASRRE 01X 42 & WA IH2 S2A0| £X 2242 2= F
2oLt

HE fAE2 -1.36%(AZ2cA JIF)SE JISoll HlwXl Yl 1.92%p &2 +FS JIISHSLICH

> EXEE

=

e
MO
o

SJ12 KOSPIE 9.22% oot & LICH

738 KOSPl= MY THHI 0.97% ot=tst 2,770.69ptE JISotASLICH 78 FOMC 43t & 9& =cl ot I 450l =+ot2, 0l= 62 CPI
ESHAIOL EelE D T30t R S22 2ol X A45S =TE B ES0l 2HE 201 M KOSPI L8t otefotASLICH
88 KOSPl= MY iH| 3.48% ot2tst 2,674.31ptE JISGHASLICH 0129 ZD| &, SSHEM HY [0 2 R4 Ot S(AMH2l Hat
o), BEH 220 EtR0IL Qo XK otetotASLICH ALICIOH AXLH ol CHoll SRS A0l HECEH A2 EXH =HER
HEtE A 8ot I0IASLICH

oI5t = =75t =2l =AML XSS ==

92 KOSPl= &2 iH] 3.03% ot=tst 2,593.27ptE JISstASULICH 93 FOMCSl 50b
 —

IR LHU AE= SAIUHEZ ZHNE 2AS0HT =2 B x 2SS0l 2A6H

rﬂ S
x 2
Q'L
0z
Q2
I
o
ne
?9
o 2
[
o

98 FOMC 3|2z Qloll 2l 25t AtOIZ20l AIZEJASLICH 22 YHE 9F AJE ot L HI=sHEE DX Sot= ZI| MU et 24
S IIE2Z dilAdte ANEACHD M2ASLICH Ol= AWM dielae @& Jts40l =02 22, HI0IE E29 JI1&E E3 I !X =
L FAATS HEL2 MENY 002 BLICH e, EFI) e JAR 420 Zetd & JASLICH E8 olActd-0l2 2t 2M S 5
o 90| &0l MEN REENCE HEF £ USLICH EPEF, FS 0l XA AIES SEHS HE FE0 &2 Q0 BEaHH, 2HeF 0]
0142 K2=Dl olete AR LONG HIES &lol= JlalE &2 HEYLICH d5ots EE0 HIOlE (&0l OISI1D1/3HEE, Y & =82
JITHZI0] UsE JIHSLICH AIE A2 [ 22 2 RsXHoZ ZHE £ UOH, &4 2lA7 22E 2RO Z 5t 2l LIDIASLI
Ct.
> IIZH(FR)=AE (42l : %, %p)
T =2 3 22 601 22 9 22 1243
HEO0IQ0RH (FA)N2E) -1.04 6.24 9.17 10.15
(Bl XI4= CHyl A ) (-1.60) (4.54) (6.42) (5.07)
ZZ(Class)g &
H=0I90KH (F=A1)A -1.36 5.55 8.13 8.74
(Bl XI4= CHyl A ) (-1.92) (3.85) (5.38) (3.66)
HE0I90AH (F=A)Ae -1.27 5.74 8.41 9.13
(Bl XI<= CHyl A ) (-1.83) (4.04) (5.66) (4.05)
H=0I90AH (F=4A!)C-PH -1.38 5.51 8.06 -
(Bl XI== CHyl A ) (-1.94) (3.81) (5.31) -
H=0I90AH (F=A)C-P2 -1.31 - - -
(Bl XI<= CHyl A1) (-1.87) - - -
HE0I90XH (F4Al)C-Pel -1.29 5.71 8.36 9.06
(Bl X<~ CHbl A1) (-1.85) (4.01) (5.61) (3.98)
H=0I90AH (F=4])C-Pe2 -1.24 5.85 8.91 9.74
(Bl XI<= CHyl A ) (-1.80) (4.15) (6.16) (4.66)
H=0I90XH (=A)C-W -1.18 5.92 8.70 9.51
(Bl X == CHHl S 1) (=1.74) (4.22) (5.95) (4.43)




HZ0[90XH (FA1)CH -1.55 5.14 7.50 7.90
(I XI== CHel &) (=2.11) (3.44) (4.75) (2.82)
HEZ0I90XH (A1) C2 -1.48 5.31 7.74 8.23
(I XI== CHel &) (-2.04) (3.61) (4.99) (3.15)
H=0[90XH (FA1)C3 0.62 0.62 0.62 0.62
(I XI== CHel &) (0.08) (-1.08) (-2.13) (-4.46)
H=Z0[90XH (F=A1)C4 -1.31 5.67 8.30 8.98
(I XI== CHel &) (-1.87) (3.97) (5.55) (3.90)
HEZ0I90XH (A1) Ce -1.30 5.67 8.31 8.98
(I XI== CHel &) (-1.86) (3.97) (5.56) (3.90)
HZ0I90XH (F=4A1)S -1.27 5.75 8.42 9.14
(I XI== CHel &) (-1.83) (4.05) (5.67) (4.06)
HEZ0I90XH (FAl)S-P -1.25 5.78 8.48 9.21
(I XI== CHel &) (-1.81) (4.08) (5.73) (4.13)
H=0190XH (FA)S-R -1.24 5.81 8.52 9.27
(I XI== CHel &) (-1.80) (4.11) (5.77) (4.19)
COSC H2HE S& =&
coscsg+2dE -1.58 5.22 7.64 8.1
(Bl X <= CHHl & ot) (-2.09) (3.52) (4.89) (3.03)
Bl X| = (# X0t 3) 0.56 1.70 2.75 5.08
=) Bl X 2=(HX0t3) : KOSPI X 5% + HZBP SEMA X2 =D 1-2Y X 45% + [KIS SEIIXI4=(1-2Y) X 55% + KIS SI| X +=(2-3Y)

X 40% + CALL X 5%] X 50%
A ENEH2 N JUE LIEE # 0|20 2S4UE 23ote A2 otdLICh

T z2 14 x| 2 24 x| 2 34 %2 54
HEO0IQ0R(FA)N2E) 10.15 18.89 31.64 71.73
(Bl XI<= CHyl A ) (5.07) (8.29) (25.27) (58.77)
ZZ(Class)g &
H=0I90KH (F=AN)A 8.74 15.86 26.63 60.95
(Bl XI<= CHyl A ) (3.66) (5.26) (20.26) (47.99)
HE0I90XH (F=A)Ae 9.13 16.68 27.98 63.85
(Bl XI4= CHyl A ) (4.05) (6.08) (21.61) (50.89)
H=0[90XH (F=41)C-P1 - - - -
(Bl XI4= CHyl A ) - - - -
H=0[90XH (F=4!)C-P2 - - - -
(Bl XI4= CHyl A ) - - - -
HE0I90XH (F4l)C-Pet 9.06 = - -
(Bl X<~ Chbl A1) (3.98) - - -
H=0[90AH (F=4])C-Pe2 9.74 - - -
(Bl XI4= CHyl A ) (4.66) - - -
H=0I190XH (=A)C-W 9.51 17.52 18.50 41.65
(BlmXI== CHEl A1) (4.43) (6.92) (12.13) (28.69)
HE0I90KH (F=4!)CH 7.90 14.07 15.85 39.60
(Bl XI4= CHyl A ) (2.82) (3.47) (9.48) (26.64)
H=O0I90XH (F=A)C2 8.23 8.01 8.01 8.01
(Bl XI== CHyl A ) (3.15) (-2.59) (1.64) (-4.95)
H=0I90XH (F=4A1)C3 0.62 0.62 0.62 0.78
(Bl XI== CHyl A ) (-4.46) (-9.98) (=5.75) (-12.18)
H=0I90XH (F=41)C4 8.98 16.36 27.46 62.72
(Bl XI== CHyl A ) (3.90) (5.76) (21.09) (49.76)
H=0I90XH (F=4A)Ce 8.98 16.38 27.48 62.79
(Bl XI== CHyl A ) (3.90) (5.78) (21.11) (49.83)
HSO0I90AH (F=A)S 9.14 16.70 30.49 40.02
(Bl XI<= CHyl A ) (4.06) (6.10) (24.12) (27.06)
H=O0I90KH (F=41)S-P 9.21 16.87 28.32 64.69
(Bl XI== CHyl A ) (4.13) (6.27) (21.95) (51.73)
H=0I90KH (=41)S-R 9.27 - - -
(Bl XI<= CHyl A ) (4.19) - - -




COSCs& & 8.11 14.01 18.93 47.70
(HI W Xl == CHHI & 1) (3.03) (3.41) (12.56) (34.74)
Bl 1w XI <= (I X| 0t 3) 5.08 10.60 6.37 12.96

=) Bl X2 (M 0t3) : KOSPI X 5% + HZEBP SEMA X2 = D 1-2Y X 45% + [KIS ZSEIIX4=(1-2Y) X 55% + KIS SI|XI==(2-3Y)
X 40% + CALL X 5%] X 50%

#* 2 SENAES BN dUE LIEIE 2 0|2 2S4HUE S5t A2 OtdLICEH

> 0I5 5t (ersl: wipral)
= DMAE SEXtrat =0
S i _ KoK N DNUSR| 5 | zomyy
ESN e EEESdAETREEE NESOY IS o2
M 0| 848 10 2 98 18 0 0 0 13 5 789
g0l | -1.443 32 4 1128 | 194 0 27 2 56

3. Atatsl g

AardEs (B9 el %)
=54 =3 A AR S XA cl =gl
o;? EN H2 NE e QLH+ =a | = [a=nd] 0w Fj(l)rlIEH;x 21 A
KRW 26,078 3,422 466 10,552 0 0 0 0 0 3.248 | 2,510 46,276
(1.00) (56.35) (7.39) (1.on|  (22.80) (0.00)| (0.00)] (0.00)| (0.00)[ (0.00) (7.02)| (5.42) (100.00)
& 26,078 3,422 466 10,552 0 0 0 0 0 3.248| 2,510 46,276
* ()L HE
F) 9 AP NGASHNE HRALE L 014U2 BIIHS ZatsiXl dsLITH
& Dl =)
&8 IALHIS A&E 2AHHIS
pII=" 2.98 JlEt [l 5.42
S EST=Y = 9.45 oiEL2 = 7.02
SERp | 0.00 SR | 0.00
S 0.00 s=u [ 0.00
OAE  -0.09 | THAAE | 0.00
YK e 21.% T [ — 22.80
olg 0113 oS 1 1.01
T = 6.87 2 = 7.39
=N ‘ ‘ 15769 ‘ =N ‘ : A 56.35 ‘ ‘
20 0 20 4 60 80 100 0 20 ) 60 80 100
> FAHEYE EXNHIS (E491 @ %)
=9 EEE E =9 EEE E
1 | & X} 25.17 6 24T 5.94
2 289 14.01 7 FI|ItA R 5.42
3 IES 13.64 8 KOSPI 0122 3.23
4 MBI A g 10.96 9 SARE 1.64
5 it 7.14 10 JIE} 12.84
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