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1. HEQ IR
» J|I2EE AEAZEY SESEXL0 28 HE
HC oz susgsa giifiﬂ DuE e
OHOICHA EIXIQIZ J120] 40 E2 UEXAE 1S(HEEE) (L) A7041
OFOICHA EIXOI2 HE0l 40 SR NEXAE 1S(MAEE) C BT418
OHOICHA EIXIQI2 HE0l 40 A NEXAE 15(MAESE)C-F 5532 E1776 HYSIX %2
OFOICHA EIXQI2 HE0l 40 SR NEXAE 1S(MAEEE) Ce BT420
OFOICHA EIXQI2 HE0l 40 SR NEXAIE 1S(MAEEE) O DZ160
BHEQ ER EXIE SAHBECS(ESMAY), WL E, =18, 5188, 218 ESEFSpSiel 2012.08.05
=I)IE O e ¢ O
287|2 2024.09.05 ~ 2024.12.04 =272t ;”;jl—foﬁmg'
<EBEXI|IT>
HSEXIIT SHMAE EEo ASTA 20| 2= 20l FEALICH
<HOUXIO CHE DM REE 2 A=>
HEX MO0l e EXHAIENS DLMIOIL0 CHEHA S 15.4%(AS M 14%, XILASH 1.4%)2 ME2 AXE S HLUICH
01248t ASS IO ¢i2t 2BAS(0IX, BHZAS)0| 2 0L 01510 0= 22 A FHHAZ LAQS SHE
cqaco oy |H @ SSAS(OIX, BIYLS)0 2HUAS ZWSHE LU= KHE LSS BHFI0 NALSHER SHIA 2
TS LICH KA AFEIS EXIESA H22 14. 012 HIE L A0 25 AFEIS & D5HAID] BERELICH.
<COIZHMEHZ JFAXON CHE DAI>
ASHE A H40X2201 ME H2NEHAE S5 S SHAS JIUS IYXO A E EXAE LASAS
SRS AR S50 DAHE 51X LOH, HSHEHFA K2 ABAl LMl H2AS(AZLHA), JIEIAS
FE ERAS(H2ALTANC KB DME EXEBA RIS 14. 012 U2 L A0 23 AFEIS 2 D5HAID] HFRIL
Ct.
NREEEN OFOICHA Ol A X AH2 B () B S T AFE 2H3 A StLte 8
KBSA, NHSBo8, NHENSH, DEMYLEE, J|de
S CHAIS, OIHOIA A, OICHOIA SR, AN MBS S,
EHOH 3] AF MEZH MAHSTHHARE, ASIESH, 22128, 22/ A R2lslA SHLIE C A A
SNZSH, QUEIEA, stLes, SILUERA, B2ENEA,
SSMEE HXEA
0l EXHAIEIS SoIXto] -SMES (HHIGH)| 93t A2 0t 2XHO2 oll, SR X2 SNAE HAo (IRES 25
KHAIEFO! OHOICHA QBTHA SH LEXAE(HR) 0 60% 014, DIOICHA NS0 2 DEXHAIEH(ZFAN 0 40% 01 5H2
e EN5IH DERAE EX6HE HE L TACZSEHO H20ISD O N/HHYASS U= A4S SHOZ BHLICH T4l
=== QECE GX HEO = 22 M0l 24 Mat2 HIEs [H2st &2k (EventDriven, X2l 12H)E &8, ZI4XI22 S2tol
DGOl OHEFOI S2AIE 160, HAZHCS 22 S QAU AT SXE S5t OHF O 0|} 2212 =
2T
> THAHS & (EHSI: BHDHRl BHDFE}, %)
G a2 ol =5l =2
THaH E % (A) 33,330 34,165 2.50
2 =% (B) 174 32 -81.71
EIIH240XH (HE)(28) &THAHE Y (C=A-B) 33,156 34,133 2.95
ga 2oz = 2 (D) 27,044 27,869 2.29
J1Z=0+2i%) (E=C/Dx 1000) 1,217.02 1,224.80 0.64
Z2(Class)g J|=JHA &g
S| 240XH (M E)C J1=0H 1,211.65 1,216.85 0.43
E101 H=240XH (M 2)C-F J1=0H2 1,050.32 1,056.17 0.56
E101 1 240XH (M 2)Ce J1=0H2 1,206.89 1,212.86 0.49
€| 240XH (M E)O J1=0H2 1,067.33 1,072.90 0.52
F)JIENAOIY EXNXI HSBENSAS YZ(NY), E2()sls B = SHS(AS2EE) 22 A0 H2E= A0 HEO & A
EMS UHE AUSAU ERHA2 L J1AS LELUICH




1. SxrEet

Ol SIS EXNSHO SHS 2AGH0 FAS LEXAS (DH0ICHA HE0| S LETAS(FA))0 XA 40% 014 S, HAS RETAS

(DHOICHA: SBHP S DERAE ()0 X+l 60% 015H8 SXHBILICH SX e REXHISSl EXAS Oreh et ZSUICH

- S0l A DEXI(FA): Long-Short& 2/ XA &/ SAOH/ XteJfeh/ OIHME Sels Mt BBOH0 ZAAZ (8 =S(Net
Exposure) £EZ S4 20% +EO2 SXIGH0 HHHQl L2012 7

- LYTA S SENUS(HA): A2 2T, WY, ST, A- 014 ASS3 SIASY 22 LM S50 HFHOI 0INHLSS
UOIN HA SR MEE HPE0IHO IHS HAF

J O = = =

Ol EXHMEE U 20 =2 SActs A SHECZ, SAS IUGHH IHESHHLUL A= ES HEots 8&E =&6t= Long—Short®
&/ Tt E A S/ SAM0/ U/ OMECe s A S s S HSAS Sot0 AEFHQ HUE =0t AS SH2Z LG

() —
2. 23 E ~UEHH
>» 2EF U
HE 2AE2 0.43%(C2aHA JIF)E JISol BlwXl= Uyl 0.61%p X =F2 JIISYSLICH
> EXEE H 2E HE
[=4]
= JI2t L KOSPI= 4.53% ottotA&SLICH
98 KOSPl= M &Y (HH| 3.03% Gtetst 2,5693.27ptE JISotASLICH 98 FOMCE 50bp 2IGHHIE 3ot =202 S MOt XISE/RD, 53
ZIRSM LT AE= SAIHEZ ZHE BEUSHE =22 Bted 250 2RGHHA ot 22 g 2yASLICH
108 KOSPI= M &2 [HHI 1.43% Gtetet 2,556.15ptE JISSIASLICH IS M fdA= 232U 012 e Sstad, 132 25 S22 ¢
off XIs== OIHGIASLICH AIDIEN 191 D16l &8I AR 28 2 HBM 22 X E RHAZ 2ol =It AAME 22 8- fEFH0IASUCH
1138 KOSPI= & & 2 [l 3.92% Gtetst 2455.91ptE JISHSLICH 118 =S¢ 3clQlor ¢Hall, A-MI KA 1Y HE YHUHE 2420t
EYD 2N EM AT, =AY =38, 2A=22 ENLNY 448N =MHEAHZ 2o =W SAl= ot Ot st ASLICH
128 SA= 012 UE 01F 22440l lAZH By 542 MUSLICH 1120= 012 D 2o 22440 EMote A=A S20I
St Rsd R0 A2 420IU2U, 0IR 0= SFH HAA GE0 HUNK R4 S22 U HEE JtsH0l =0t EYLICH Ol 112
FOMCOIA =Dt =¢cl elat Ol= HFE2|EHC DUEN F2ot0 ULH, 2L I SA =F2 4L ¢S WSRO ZEE A0, ST oK
SHO XUDH CHI| BFEO0I IsE W= HUGHH BT H2EQ AR SKIOIHAS S4LZ HES O5lg A2 MUFLILHL 22 AE 2
cl ot XIXZ2 2ol =8 §A HE0 RXE N2 20|10, R 0IEE I 0 YHEE I 2 LICH
CIEH AIE 0 S S40l SRotA Rot)| S0 23 X ESE NHES A0 SEHE A2 20 00 et H=FQ (HE0| 20 S LICH
=8, 2%, E3 S=20 ==26t0 A2H, B0 At AXE AFY UHE AR MUE FHEAQ M|, gt AN = S0l =36t0 Us

LICH

[TH2]

S J|2 210 3= 451 oS grEaRAsLT

98 20 AIES &) Sal 5te, &J| 3cl &S DHEotASLICH=1 39 2.805%, —0.150%p / = 210E 2.992%, —0.096%p). 98 FOMCOIAM
HEZ2 JIES2IE 4.75~5.00%2 L AE(50bp) 2ototA D, 0I2 2o =W JIES3al 216 JItHZ 0l 2stE 0 =20 &) 2el= ot2totASLILCH
Ol0ll Cdoll, OS2t 2 JHAIRHLA FS4 S2 2HZ WA AMAS BAE =S A0 HAHRIH Hat S50t 2:83] &l WXl JIC
)l Hgh= LS ot 108 =22 JIE3al st JIUHZ0l s e UASLICH

108 210 3els 45 DHZotASLIOH=1 39 2.930%, +0.125%p / =1010E 3.095%, +0.103%p). & = 0122 AXE NSXHZ Qo H&E
o S3t 25 FM S JIH20l 23N Sele &S SLGIASLICH 2 = &= 2 WEBIMIAH =X =)0l B, 2SIt JIESe
£ 3.25%% 25bp 2IGtolH Scle ZAIFHCZ FAHE 20171 otASLICH DU 0I= A0l Ot EHT S22 g Jtsd 4522 2
off 0l =X =2 R S0l 24N 3cl= &5 OtZotASLICH

18 20 Sel= ot DHASHASLICH (212 34 2.611%, -0.319%p / =110 2.760%, —0.335%p) St=280l AIE Ol&f 2Lt W2 J1E
=2lE 215t (3.00%, -0.25%p)5t0, =21 2el= 2 ZECX otGIUSLICH 2SAA 2210] S& 44 9HZ WLl 2SS 32101 &F 34
2 2t FD1 Q15D Jtsottte ZRE 01D A S MAIGHH JIE32l 216t 010 ZE 4SS AAFISLICH S5 st=2280] 25 SZA2H(1.9%) 1t
S Y(1.9%)2 0.2%p X 6t& ZHE F Al =210 2l 6t Rz AESHASLICH

128 21 3cle YA SHE JLEFLICH =20l ML ot SN JIE3cl oS HE S0l SHGH, ¥ SSEH2 FI|0
ZEES UFD 2EE A2Z HUHSLICH Metd S22 XSS AE2 JIESal 26t V22 Scl ote 222 AZoASLICH T2 S =
0 3ot JIE3el 28] FIt QIS HEHEGIHH JtE 2101 =01& B2 Scl otetS Metols Qe YLICH MetA 128 =10 3ele A2 W
o g SES YLt




=S FERYE FETYE FERYE FERBIE
S| HZ40TH (HE)(2R) 0.64 1.72 5.01 7.10
(BIDXI 2 CHHI A D) (~0.40) (~0.59) (1.74) (2.38)
Z2(Class)e & &
€101 240XH (HE)C 0.43 1.29 4.35 6.21
(Bl X2 oidl &) (-0.61) (-1.02) (1.08) (1.49)
E101 H240XH (M &)C-F 0.56 1.55 4.75 6.75
(BIDXI 2 THHl A D) (~0.48) (-0.76) (1.48) (2.03)
€101 1 240KH (X Hé)Ce 0.49 1.42 4.56 6.48
(HID X2 el &3 (~0.55) (~0.89) (1.29) (1.76)
S| 1 240H (M E)0 0.52 1.48 4.64 6.60
(BIDXI 2 THHl A D) (-0.52) (-0.83) (1.37) (1.88)
HI Xl = (#1 X101 3) 1.04 2.31 3.27 4.72
) HID X2 (MK 013) : KOSPI X 4% + HZBP S RAK 2 2 DI 1-2Y X 36% + [KIS ZEHIIXI2(1-2Y) X 55% + KIS ZII X 4 (2-3Y)
X 40% + CALL X 5%] X 60%
X 9 ENAES IH HIIE LB = 02 2243s 312 otguct,
= EERIE FERE 12 34 %2 54
S| H240TH (I 2)(2R) 7.10 14.85 17.07 37.16
(BIDXI % CHHI A D) (2.38) (4.95) (8.40) (24.37)
Z(Class)g & &
E/01 1 =240XH (HE)C 6.21 12.96 14.18 31.57
(HID X2 Chel &) (1.49) (3.06) (5.51) (18.78)
E| 1 H240XH (R 2)C-F 6.75 - - -
(HID X2 Chel &) (2.03) - - -
£/01 1= 40XH (FHE)Ce 6.48 13.54 15.07 33.29
(HID X2 el &) (1.76) (3.64) (6.40) (20.50)
£l 1 =240H (M =)0 6.60 - - _
(BIDXI % CHHI A D) (1.88) - - -
HI T Xl 2 (# X 0F3) 4.72 9.90 8.67 12.79
=) HI DX 4 (HXI0FR) - KOSPI X 4% + (HZEBP S& A2 200 1-2Y X 36% + [KIS S| X4 (1-2Y) X 55% + KIS | K| 2 (2-3Y)
X 40% + CALL X 5 %] X 60%
* 9 ERNARES BN AIE LIEHY & 010 =4S 2 ot LICh
b 20lEE (EERETTE)
= 3 AH ApIZ = A —
2 = _ == _le=syu } DUUBX] 51 | zaay
T Al W = e X} Q| S i o=
MOl | -295.44| 304.98 44.08 280.83 0.00 | 0.00 0.00| -3724| -098 293.47
oo | -306.44 | 354.71 38.93 366.98 0.00| 0.00 0.00| -57.48]| -0.17 212.79
3. AHotE &
> MNP AEE EERCETIES)
= = H A} S XA =
s3iz __ 3 _ 228 | oy } SIUEZ] S | gasw
T = Z A A = PR &l JIEf o=
KRW 7,940 24,564 4,235 3,490 0 0 0 2,430 | -8,480 34,165
(1.00) (23.24) (71.90) (12.40) (10.21) (0.00)] (0.00) (0.00) (7.11)] —(24.82) (100.00)
& 7,940 24,564 4,235 3,490 0 0 0 2,430 | -8,480 34,165

()& U=

*
F) 9| HAPHEEO TS

ZEotAl EsLt




& 0|

g 0l

Ttate F &S

ot A -HIE

Jler -16.11 JIER24. 82
=)nE=l =] = 5.22 = = 7.1
STt | 0.00 A | 0.00
EEN 0.00 sS4 0.00
THsAE | 0.07 A -0.04 |
S = 1.4 =Xt = 10.21
ols = 9.09 ol == 12.40
2 A
ESN] 23.45 ESN] 4 23.24
-40 20 0 20 40 -40 0 20 40
> FAHEE EXNHIS
=< A= =2l 2=
1 DAL MI|-H K 6 DAL Sl
2 DAL 28 7 DAL 58
3 DAY ME 8 DAY Q235
4 DAL LEABIA 9 DAL MI|-ItA
5 AN 2EFH-2E 10 JIE
0.00 5.00 10.00 15.00 20.00 25.00 30.00
F) 9 YEPES HINALL ABEREE
> FAHEY EXHIS: 0 =(Short) L X &
=< S 2l B=E
1 DAE HE 6
2 DEANHIA 7
3 DAL KRS 8
4 DAT| 58 9
5 DAL HISS 10

ES=TES
TS AH|A
AALSE
AT ISt
IAmHES

0.92

0.00
0.00
0.00
0.00
0.00

: Of &= (Short) Z X| M

10.00 20.00 30.00 40.00 50.00 60.00 70.00
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e 8 (Rl K
z| 1 ~ o~ R
_u:. o 0 | | X0
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K-

4.45
3.42
3.37
2.74
1.74

o
ulo

<

RF
RF
RF
A+
AAA

EM

Klo
H

oll
o)
20

oll
50

ol

2024-04-02|2026-04-02
2024-03-10[2026-03-10
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10
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o0
i)
ar
ol
0K
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0f0
OH

wr

oM
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2109000621

2110000525
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2109001471
2112000297

iy

(U

1,151

3,199
2,076
300

B

iy

0

1,002

52,275
10,196
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6,939
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0.00
0.00
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0.07
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0.00
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0.01
0.07
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0.11

22
16
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0.00
0.00
0.00
0.00
0.00
0.00
0.14
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0.24
0.10
0.07
0.13
0.01
0.00
0.21
0.00
0.14
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0.24
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73
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EIANS40XH(




A2 A 1 0.07 1 0.07
A 0 0.00 0 0.00
TREEPS) 0 0.01 0 0.01
SEN 0 0.00 0 0.00
5t 1 0.08 2 0.08
€01 H240XH (HE)C-F = 0 0.00 0 0.01
=Hx42 3 0.14 1 0.07
TANRHAR S
P 2 0.10 0.05
B 4 0.24 0.11
HeH Ml 2 0.10 0.05
NEEN 9 0.07 0.07
S| At 8 0.07 0.06
AHAIEFA R} 1 0.01 0.01
EEIEN 0 0.00 0.00
B 19 0.14 0.14
E101 H240KH (FHE)Ce Sk 0 0.00 0.01
Iy 18 0.14 0.07
2N =
N 0.10 0.05
N - TT=
=V 0.24 0.11
22 Al 0.10 0.05
= 0.07 0.07
3l AL 0.04 0.04
AH(AIEFA R} 0.01 0.01
SEN 0.00 0.00
51 0.12 0.12
€01 H240XH (HE)O ok 0.00 0.01
BT 0.14 0.07
Mol =
P 0.10 0.05
B3| 0.24 0.11
1 eh Al 0.10 7 0.05
* HEO| =XAIES (I 2B E) (Y| HIS
xx J|EIHI S0t I HZAHIE, S S°| ofle & S HENA JAN-IEXHO2 X&EE HESZM H-SH+=+=2= M
SAUY : HEAIE oS
293U SIS eSS
24, 0EHlE o1 BHA,
Z24 - HIZHIS(A) OHOH - 422 2 (A+B)
EAA240TH(HE)(2R) 00118 0.9404 09517
0.0178 0.444 0.4618
ZF(Class)g & &
o 0.8482 0.9435 1.7917
S HE40RH(HE)C
0.8548 0.4443 1.2991
€101 H240XH (HE)C-F 0.3385 0.9466 12851
0.345 0.4444 0.7894
€101 H240XH (HE)Ce 05885 0.9418 1.5303
0.5949 0.4439 1.0388
€101 H240XH (HE)O 0.4786 0.9383 1.4169
0.4852 0.4447 0.9299
24 -HIZH|8(Total Expense Ratio) HOOA 226 ‘229 JIEHIR SHS X4 AHEX HIZ X2
L= HIB2AH g 282125 & B4-HE4ES LIEFYLICH
= TroH(E4.H|8 XLF IE)2O2 Lix HIE2A = ENXOF BY




6. S XEAHAOHOHLH S

> =AM E H SldE (SH9: wore %)
HZOH(2BE)(FA)
B e e
P S0 P So SR e
988,125 52,177 845,828 49,847 109.21 438.06
F) Y 2802 E =8 FADI%0 Z92 132 280/ & 298 FA HIIUOE Ur HIE
> 22 32| HOHBIEE 20| @

HEO0(ZHE)(FA)

2024H03E 052 ~ 2024H06E 04

2024H06E 052 ~ 2024H09& 04

2024H09E 052 ~ 2024E 1204

117.06 197.49 109.21
7. SLEHHNE] YEEXNL Ot 2E0t= EFXIIF0 s SN
» EXNSE (&2l 2=, %)
SXtha S| SE SNty dEENSH 2RUIE
FEESWIEL SHEHE A (A) 25(8) (=B/A*100(%))
8. HC 2 RS 718 S T2 FISdE & AL
» Il RSHPE S 2828 o 78 828
1. 288 SH0 12 2 AR S
o= o8 STUANEAZ SS 2242 [f HAHEO0| SFotA Rt S0 SN B2 FNHHLESES =254 250 GE
Tes e SBSE2 ZHI FEXAEMA DX GtetE Zcie IS0l M =~ ASLICH
HES0Id g2 M2 LHAFHI =SS FF2Z 2ol HEE S0/ 2, ENXNS0 et Ol Xk
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