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DIOITIA S Z2 TEXAE HI5(WR)(2E) CK138
DHOICHA ST =2 HEXAS H1S(HR)A CK139
DHOICHA S S KHEXAE RS (HR)A2 V596
DHOICHA ST S2 HEXAS H15(HR)Ae K140
DHOICIA S =3 X=X RS (HA)C K141
DOICI~ SRR = NETAIE H15 (WR)C-F K147
DIOICIA S =2 HEXAE M5 (HH)C-P1 b K143 s se
DOICIA S =2 TEXAE Hi5(WR)C-P2 s= K145 SRR
DLOICHA SR Z2 HERAIE M5 (HR)C-Pef K144
DOICIA S2TIRA =2 NHETAE H15 (JR)C-Pe2 K146
DIOICIA SBHHE =2 TEXAE HI15(HR)C-W V515
DIOICIA SEMA =3 HEX A H15(HA)Ce K142
DHOICIA S =2 HEXAE H15(JH2)S CV513
DIOICIA SBMH =2 HEXAE A5 (WR)S-P CV514
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ASHE NS HA0X2A20| M2 I HEHEE Sofl S SXAE0 IS AR AL S SXAES 2A=ZAS
BHONGIS AR 252 DIAE GHXI Y20, HASHEHFUA K2 USAl LM AIAS(AZ LA, JIEAS
Fe ERAS(UZOLSAN HE BHE EXNLHA M2 14, 012 B2 L DAIOI 25 AFEFS ZHD5HAID] HERILI
Ch.
INEEEN, OFOICHA Ol A Xt AH2 2 () B ST A 25 AL IR
DB2SEX, KBER, NHEXNER, SKER, n2ZH, J|¥
O3] AL <= o EHl aﬂfﬂffz ;TF o fffz ;TF gi?‘g 23 E;E%Xf UBAID 22| 5] Al SHLIE S AHI A
T T aTalsa, pmensa
e Ol SXES ool RES I LU (IZU/NLM/SHU/A-S2 014 LBAT S)0I F2 X5 28
SEXIIRO WEEXNSA0 SXGHH, 0|2 S510] OINAST H2ASS 282 MO UG
> THAHS & (CHS|: SHOHRl BHOIEL %)
EECE a2 BIE, Sl EFTE
IS 169,075 205,629 21.62
S = (B) 2 1 -70.78
SLUMATNA)(2E) EXHAENH (C=A-B) 169,073 205,629 21.62
e £01=2 = % (D) 156,280 199,221 27.48
J1Z=Jt2i%) (E=C/Dx1000) 1,081.86 1,032.17 1.00
Z2(Class)8 JIEJH= & &
SMAH(FNH)A SESIEY 1,078.51 1,031.40 0.92
SN AH(NH)A2 SIESIES 1,070.95 1,022.99 0.96
SMA(NH)Ae SIESIES 1,079.14 1,031.24 0.94
SBMA(A)C SIESIES 1,077.40 1,031.14 0.89
SN )C-F SIESIES 1,061.60 1,009.64 0.96




LA H)C-P1 JIEIHA 1,074.55 1,028.03 0.91
LA (W A)C-P2 JIEHA 1,069.10 1,022.74 0.91
LM THHA)C-Pet JIEIA 1,077.66 1,030.02 0.94
SHAXH(IHH)C-Pe2 JIEHA 1,077.06 1,029.41 0.94
SYUHTH(HA)C-W JIEIA 1,071.54 1,023.15 0.97
SLUAXH(THA)Ce JIEHA 1,079.02 1,031.52 0.93

SSMATH(HA)S JIEIA 1,079.19 1,031.24 0.94
SHAIHIHH)S-P JIEHA 1,072.28 1,024.46 0.95

,E2(EM)ole B3R = BHS(HESZEE) =8 Al HSH= 222 HEQ =Xtat

1. EXHet
Ol EXHeE2 = O FX6H0 AEHC =25 F7ot= OH0ITHA LEMA S LENAUE HA0 AE LS 90% Ol&S SXtot0 Ol A
25 & U205 FHELICH

Ol EXHISS WHETTAC 90% 014 S 2 WAV EXoHs WY SETMEH EXEH WY VENMEOR, DETIE SO 284
=0l M2k 09 @ &40] SMELIC
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0.92%=2 HlWXl== CHHl 0.07%p =2 =E= JISotASLICH

S 12t =1 scl= A2 otk ASLICH

7€ 21 3el= st ASLICH=12 349 3.00%, —0.177%p / =010E 3.057%, —0.203%p). =22l 5t JItHZ0l 280 21 3cl= o
SotASLICH 68 AHINSIF AEHI=E 8=0] 2.4%, 01=0] 3.0%Z 38 H=5 QS=E SA0HH S M & A0l ZLHUASLICH 83
St=2d SSA= JI=E=SCIE 3.5%Z X SZotUSLILHL SMeE &= QotE Leiotlt, FES& 0l% S22 X)| 2otille 82 R 28
= 2/ASLICH J2U 0= RE2 MZEE PMI &S 01010t= Jt20l, =W 2Q GDP L8t 271 Hl -0.2%2 R&e 252 20/0H 012 ol
=1 3cl= Al OtZotASLICH

8 2 UM AIE2 &) 32l 5te, )| 32l 4522 DS }ASLICHZ1 3E 2.955%, —0.045%p / 21010 3.088%, +0.031%p). = 0=
LE R0 OHE FI| =3 2242, BOJ el A422 olst gl Ed0IE &t A S22 AL 845 S0l FaEHJASLICH el 0l
= 0= MHIAXIE2F AOHEDH SOl &S &3l6tH ZI| E3 40t 23 &0 =2l otef2 MetHUASLICH S2Se JIEselE HELEX2
SZotA2LE, =S 52101 304 W IotE Ddoiof tCtl HE D SHE JMARMY FS4 It a5 28 S0l MAeellletl Hss
LICH Jeln gy ¢HeE 2549 200 28 #2= 201.3220=2 SoHE0 =2 30| 83.7X(67.9%) SII6tH, &J| Scle 4S5 ASLICH




Of 2 AIEES 0| 32l ot &I 22l A5 Or2ot”ASLCHZ 1 3 2.805%, -0.150%p / =11109E 2.992%, —0.096%p). 9& FOMCOI Al
PIFES J|EZ2IE 4.75~5.00%2 2 A€ (50bp) 255t 1, 012 QAah 2§ JIES2l 15k JIH20| 2aE0 2D ©I| 32l shAatASLICH
Ol Cioll, DS = AR 2SS4 SO ZHE HIIE AHAS EAE Z2ER /AJ0| AR Ht EH0F 2& S| &l WXl 1T
clJ|l Elie 2oS ot 108 &t=22" J1E32l 2ot JItH20l L= 23tE }ASLICH
S5 =2 32ls BARA S8 MUSLICH ZISHA+==HSXIIF 6IHE A ot2(98.2)ot0H J|IEH S dlalote JH2, 98 AHINE0H A
H Hl Al 2%E ot3l(1.6%)ot= S JI=22l 2ot 01210l ZHZASLICH CI2F 28UF Y S22 BANM0I 0ot HE2 W2 Ji2d, =1 =¢l
Ot J|E3¢2l 33 CIGHE MPtEGID U= B2 2HAQ QIQALICH etN 28 21 32l= &otH0| Mt = 2tA R S22 MY S L IC
I AMES ZE2ES MYSLICHL &2l 26t IIsH2Z HAN e 2= NSE A2 MASLICH Ol =0 329 A0t 22
Z Ol IOl CHEt oKl == KISTH, X MAHS AUHE 2HME HYELICH
> JIZ2HEE)FAUAE (491 : %, %p)
T X2 30 22 600 22 9E 22 1243
SEMAXA)(2E) 1.00 3.05 3.96 6.56
(Bl XI== CHel A1) (0.15) (0.44) (0.52) (0.82)
ZZ(Class)g & &
S XHIHA)A 0.92 2.89 3.71 6.23
(Bl XI== CHEl A1) (0.07) (0.28) (0.27) (0.49)
S XHIHA)A2 0.96 2.97 3.83 6.39
(Bl XI== CHEl A1) (0.11) (0.36) (0.39) (0.65)
S XHIH)Ae 0.94 2.95 3.79 6.33
(BILXI== CHEl A1) (0.09) (0.34) (0.35) (0.59)
SR A)C 0.89 2.84 3.64 6.12
(BILXI== CHEl A1) (0.04) (0.23) (0.20) (0.38)
SBMAX(HA)C-F 0.96 2.99 3.85 6.42
(BILXI== CHEl A1) (0.11) (0.38) (0.41) (0.68)
STMAXH(HA)C-P 0.91 2.87 3.68 6.17
(BILXI== CHEl A1) (0.06) (0.26) (0.24) (0.43)
SBMAXH(HA)C-P2 0.91 2.87 3.68 6.18
(Hlm X2 oyl &) (0.06) (0.26) (0.24) (0.44)
SBMAXH(A)C-Pel 0.94 2.93 3.77 6.31
(Bl XI== CHEl A1) (0.09) (0.32) (0.33) (0.57)
LT XHIHAH)C-Pe2 0.94 2.93 3.77 6.31
(Bl XI== CHEl A1) (0.09) (0.32) (0.33) (0.57)
STMAXH(A)C-W 0.97 3.00 3.87 6.44
(Bl X< CHEl A1) (0.12) (0.39) (0.43) (0.70)
SMBXHIHA)Ce 0.93 2.92 3.75 6.28
(Bl X< CHEl A1) (0.08) (0.31) (0.31) (0.54)
ST X H)S 0.94 2.95 3.79 6.34
(Bl X< CHEl A1) (0.09) (0.34) (0.35) (0.60)
SYMAXH(HA)S-P 0.95 2.96 3.81 6.36
(Bl X< CHEl A1) (0.10) (0.35) (0.37) (0.62)
CDSC BEHCE Fa oS
CDSCs&=+2E 0.90 2.87 3.67 6.17
(Bl XI== CHEl A1) (0.05) (0.26) (0.23) (0.43)
Blw Xl == XI0t32) 0.85 2.61 3.44 5.74
=) Bl X ==(HXI03) : KIS S| X 2=(1-2Y) X 55% + KIS &I| XI4=(2-3Y) X 40% + CALL X 5%
* 2 ENANS BN OIS UEIY & 0210 2SHNE S&SHE H2 OtLIC
T 214 z 2 249 x| 2 34 %2 54
STMAX(NA)(2E) 6.56 14.29 12.72 17.33
(Bl XI== CHyl A ) (0.82) (3.09) (3.01) (5.33)
Z3(Class)g &
S XHTHA)A 6.23 13.58 11.68 15.57
(Bl XI== CHyl A ) (0.49) (2.38) (1.97) (3.57)
LA XHTHA)A2 6.39 13.93 12.19 -
(Bl XI== CHyl A ) (0.65) (2.73) (2.48) -
LM AXHIHH)Ae 6.33 13.81 12.01 16.11
(Bl XI<= CHyl A ) (0.59) (2.61) (2.30) (4.11)




SSHAXH(THA)C 6.12 13.35 11.34 14.94

(HIXI 2% CHHI &) (0.38) (2.15) (1.63) (2.94)
LBMAHR)C-F 6.42 11.87 10.19 -
(HIXI 2 CHHl &) (0.68) (0.67) (0.48) -
LA R)C-P1 6.17 13.47 11.51 15.58
(HIXI 2 CHHl &) (0.43) (2.27) (1.80) (3.58)
LUMHH(INH)C-P2 6.18 13.49 11.54 -
(HIXI 2 CHHl &) (0.44) (2.29) (1.83) -
LA H)C-PeT 6.31 13.75 11.92 15.99
(HIXI 2 CHHl &) (0.57) (2.55) (2.21) (3.99)
S 2T KHTH A )C-Pe2 6.31 13.76 11.94 15.98
(HIXI 2 CHHl &) (0.57) (2.56) (2.23) (3.98)
LA Z)C-W 6.44 14.04 12.49 -
(HIXI 2 CHHl &) (0.70) (2.84) (2.78) -
ST AHIA)Ce 6.28 13.69 11.84 15.81
(HIXI 2 CHHl &) (0.54) (2.49) (2.13) (3.81)
AN H)S 6.34 13.81 12.02 -
(HIXI 2 CHHl &) (0.60) (2.61) (2.31) -
LETHHXHINH)S-P 6.36 13.87 12.10 15.59
(HIXI 2 CHHl &) (0.62) (2.67) (2.39) (3.59)
CDSC HRHC £§ 428
CDSCE&t428 6.17 13.45 11.46 15.22
(HIXI 2 CHHl &) (0.43) (2.25) (1.75) (3.22)
B X 4= (#I X/ 0t 3) 5.74 11.20 9.71 12.00
Z) IR 2 (M XI0F3) : KIS SEIIXI2(1-2Y) X 55% + KIS ZJIXI4:(2-3Y) X 40% + CALL X 5%
¥ 9 SXNANS BHH SUE UEHY = 0210 2RLNE S5t 242 otdLICh
> SQlEE (E+S): siorel)
=32 M ALE EEp coIEY
= =a el s [ zzexn | za | za | = [g=xa] ow Jtlnlmfx PIE =R
X 0| 0.00| 3.100.86 | 378.21 0.00]14380] 0.00| 0.00| 0.00| 000| -432.68| -8.03 3.182.16
o 0l 0.00 | 2,489.41 357.06 0.00|-4360] 0.00| 0.00| 0.00| 000]| -622.81|-15.29 2.164.76
3. Kot &
> ST (rs): miore %)
ssie __ s _ Lass foou | =M feoimee| 5o | jaze
T = = A = RS | = =9 AZXAH DJIE o=
KRW 0 244 034 34,785 0 -2 0 0 0 0 22,190 | -95,378 205,629
(1.00) (0.00)| (118.68) (16.92) (0.00)| (0.00)] (0.00)] (0.00){ (0.00) (0.00) (10.79)| -(46.38) (100.00)
B 0| 244,034 34,785 0 -2 0 0 0 0| 22,190 [-95.378 205,629
()AL BB
)9 MADLHBEO HASHE HASE L 0]4+L2 BIIHS ZE6HK LSLICH
H 0l & 7|
it A -HHIS Itatg RHHIS
JlEt -43.45 JlEt -46.38
EIHEL 02 = 10.42 EDIEL0S = 10.79
Somar [ 0.00 Sear [ 0.00
EER, 0.00 EE 0.00
THAAE | 0.01 THAAE | 0.00
SN | 0.00 Xt | 0.00
ois = 18.88 oS = 16.92
P o]
=N ‘ | 0.00 ‘ ‘ =N ‘ | 0.00 ‘ ‘
-100 =50 0 50 100 -100 -50 0 50 100




> EXHA &9 105 (<12 %)
o= ey e o= z=y N
] SIS HA(2Y)
2 27 - - 2 =
! E] 2703250-2603(24-3) 8.70 6 E] 20530901 Y—E(A1) 2.95
2 e =102375-2703(22-1) 5.69 7 E =0oE2~32-2 2.93
3 e =N 2 465-2 4.66 8 E = 0103430-2703-03 2.92
4 E = 0103365-2604-02 464 9 A N ERER= IS 2.92
5 e S=7211342 2.95 10 EY FECAZAR4-2 202
HECH AME SXNHAKL LHIES 2SEXNEE] MABAAOIES BE 2[R DA L ZASDME ZD5HA & USLICH(QIENEL
http://dis.kofia.or.kr) &, 88] MXIZAIAIOIENIM K5I8 2/ HAB DN U HAB DA 2 HASSLH DM HAIZA0| A0jE & AL
ct.
Vv 2 IGYE BERES Y
> (291 weral, %)
z=g o 01} o o fox TEEST! S5 | zay | dsy | 2= | Ae2s= | 0=
=103250-2603(24-3)| 17,748 17,898 EEE KRW |2024-03-10] 2026-03-10 RF 8.70
=102375-2703(22-1)| 11,832 11,707 EEE KRW |2022-03-10] 2027-03-10 RF 569
=N Z465-2 9,466 9,581 TERE KRW |2024-08-08| 20270806 At 466
= 0/03365-2604-02 9,466 9,541 ato= KRW |2024-04-02| 2026-04-02 RF 464
SI=E= 1342 5,916 6,068 TERE KRW |2023-01-05] 2026-01-05 AAA 295
E 712 (23)2023-09013] 5,916 6,067 TERE KRW |2023-09-14] 20260914 AAA 295
=02 A82-2 5916 6,020 ERE] KRW |2023-12-13]2025-12-12 A+ 293
0/03430-2703-03 5916 6,006 TERE KRW |2024-03-03| 2027-03-03 RF 202
T EEN=TI e 5916 6,000 TERE KRW |2024-02-27|2026-08-27 AAT 202
ZECAIBARA-2 5916 5.999 TERE KRW |2024-01-11] 20270111 AAT 202
=) EXNA A9 1052 2 BIIZH0| NAEHO| 5%E Z U 22 JIX
4, ENSSNMS01 g
> EXNSESE(EHEHLIX) (E+91: D4, 248)
cgz0 HC Ha SIS0 QS HE L AU % 2EFD
L= =9 Ltol == dETHASE A 7 sss=¢8s
=P ss39 =SS 2830
PILEY =ox 43 34 52,144 2 3,199 2110000525
2014 ox 42 5 7.303 - - 2111000836
=1) 40| RS 2ME TAE 20| MASKSEA0|H, ‘MUSHSE0A' 0|2 SEXNSES = SNEY 48 U SX JAZE S0l U0
ZECROID HARO ABS AYFE KB LB
x0) HC 4 U 2270 Y SNSR0I20| MASNSROIHOR N 225 HEES (JAC2 AFE
HHEO 2SBS0 HALYS S2 2SEXES MAUZAAMOES AATA SS HDotA 4 USLICH (QIEHY =4 hitp://dis.kofia.or ki)
CEE ANZAINOIED MZste Mo 2 HASBE DA HRsls BP0 RAI|Z0| 4018 £ USLICH
> 2ERI20d HAUNY
2t ssAz0le
2020.01.17 ~ &K STTIES
2017.11.24 ~ & 2014
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