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OOITIA H=0l 90 Z3 WEXAE 15 (F4)(28) AL420
DOICHA S0/ 90 Z2 NERAIE 15(FA)A AL421
DHOICIA =01 90 Z2 TEXIAIE 15 (5A)Ae AL426
DHOITIA =01 90 Z3 REXAE 15 (A1) C-P1 B7250
OHOITIA H=0] 90 =2 NS XAIE 15 (54 C-P2 DY747
DOICHA HS0/ 90 E2 KERAIE 15 (A1) C-Pef BU398
DLOICHA HS0] 90 Z2 NERAIE 15 (XA C-Pe2 DY748
OLOICHA HS01 90 3 KIS XAE 15 (ZA)C-W oo AN413 S
DHOICIA =01 90 22 REXAIE 15 (FA)CT S= AL422 Jot HE
DHOICIA =0l 90 =2 HEXHAIE 15 (A2 AL423
DHOICIA =0l 90 =2 TEXAIE 15 (54)C3 AL424
OLOICHA H=01 90 22 KIEXAE 15 (2A)CA AL425
DLOICHA S0/ 90 Z2 MERAIE 15(FA1)Ce AL427
DOICHA HS0/ 90 Z2 NERAIE 15 (A)S B7251
DOICHA S0/ 90 Z2 MERAIE 15(FA)S-P B7252
OLOICHA HS0 90 2 XSRS 15(XA)S-R DY749
Hco =2 SRAS EAEC (M) NSE, 2018, 228, 0N 8 EETET 2013.10.02
= H O B O
2892 2024.10.02 ~ 2025.01.01 =292 Fhees 25-
Z=29|2t01 945
<HEEXIIT>
HBEXIT SHHMS HE0 ASTAI £E0] gl 210l AXLICH
LOITHON CHEH DHAl: RIHE A RIE>
HEXE Q0| e SXAIEO] DHAIOI0I CHIHAS 15.4%(ASH 14%, NILASH 1.4%)9 HIE2 2FE+ SLICH
O3t AS2 ol 12t 2BAS (01K, BHYAS)0l 2H DRl 0/510] Z0I= SelDH AHTL2 LHolR S2Ag
cqaco gx | 22 SBAS(OIX, HZAS)0l 2HBIAE £WoHE B20IE RUH ASS BUGHO HUASHES SHIA
S MESSla LICH XHAISE MBS EXHE A RIS 14. 012 HIE & THHIO 28 ALRIS & 5HAIDI H2iLICH
<HSHEA HLXIOI ChEE DHAI>
ASHE AB HA0XI20 (2 H2HEHIE Soi S SIS0 IHYS IATS B S SRS 2oZS
BOIGHS AIZ O EEO| DHAIS 51K 2OH, A2 HEATOIM X2 OISAl ZM5te HSAS(AZLA, JIEIAS
Tl ENAS(ADO LA HE DHS SXASA 22 14. 012 IS U DA 28t AFES B D5HAI BHEL
.
R DROICH~ O AU A oF 2 & (%) HC A 28l A Sties
DBSBEX, KBS A, NHENS A, 20128, Jlged, o
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ENER SUSNER, QNENER, HOTERNER, JSER, of|  LADB2I3A SILIEC Al A
Ues, LIS, B2NESd, SRERED, B ENE
2
SaFAS S50 22l+adl £ABS =76t ZADHC(0I0ICHA 20| FAD)0 80% OIAS SXHEH, LIHXI =
ol = MASHT(OHOIDASSMAD)N =2 SRELC FADHCS 51X HCO| = 2RAA0 =4 M 4| F6 0
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TSIzl SXIZ S& OHHEOI 01X 4002 ZPELICH
> KHAHE &t (SHP|: BHOLRl BHOREL %)
ECoz e Bl ool e
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=74 =% (B) 47 25 4713
HEZ0I90KH (FA)(22) =X E (C-A-B) 46,229 25411 4503
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51z 9175 (E=C/Dx 1000) 160448 158454 0.00
== (Class)Z DI =012 B
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10" KOSPl= B (HH| 1.43% 5t2H58t 2,556.15pt2 JIZ5tQSLICH FIIEM = ASHOL 012 (M SHAN, D22 2g SOZ 9
o K2 GH2GHASLICH AIDFEM 19 J1Qol AMMII AX 28 L HBM 23 & oI5 = AME B HE SRFOIYSLICH
119 KOSPI= M8 2 [t] 3.92% ot2st 2455.91pt2 JIZHSLICH 118 2ES 22 HMAE RFALE Y HE 2HHE 2760
ET BN B AT, HAAE E3 220 EX +°| AEET =HEHE G 2U SAl= 6t 02 5HASLICH
129 KOSPI= ®8 2 [iH] 2.30% ot2t8t 2339.49pt2 DI ZHSLICH 2 U X 254 2 UM KL YR M DOE o= Mt
MOl K40 X0 Q010Z 25t UCH, 128 FOMC 22l 215t =& ZE2 Jjol o=l EXAIS HE &S 236l 2 =
Al= tet ot atsLch
2 HRE S2HAN 2540 (G2 B2 HES IIHGD, 2W SAIQ 8 22 ¥200| S 2015101 Net exposureZ B2 (HHl =2 =
ZOZ JIMZ HEALICH 20248 AQIEAH HEESO BIE JISAHS S0 S0 BHC | 2H5t0 %gSH LEDFA&SLICH
AZHR UICH UES H56IH, OIXNEN YES DA BEX2 A2 S ET A XA I HD| SHAN oI5 MK B LE 0|
WS 20 BI855 0 ASLICH C, 28 9EC AUENOR B30 USLICHL U E AEAHII 819D U0, B0l B o
S ot MXN SSAML A 0|30 HANE HO2 BEG)| (2YLICH £6H LONG ZX&NA S 0IZIIDI/SEE, iy S =82 D)
CHZH0l U= JIUES M550 USLICH AR A0 2t 28 A2 RENCZ IHE 4 YOH, 84 2lAT 22IE FRMOR 510 28
o LiDtASLICH
> JIZ2HEH)FAUE (491 : %, %p)
o= 230 2 601 2 9He 22 1202
HE0I90KH (FAl)(28) - -1.04 6.24 9.17
(Hlm X2 oyl &) - (=1.70) (4.44) (6.32)
ZF(Class)g &l &
HE0I90XH (F=ANA -0.33 -1.68 5.21 7.77
(Hlm X2 oyl &) (-0.43) (-2.34) (3.41) (4.92)
HE0I90XH (=41 Ae -0.24 -1.51 5.49 8.15
(Hlm X2 oyl &) (-0.34) (-2.17) (3.69) (5.30)
HE0/90XH (F=A!C-P1 -0.35 -1.73 5.13 7.68
(Hlm X2 oyl &) (-0.45) (-2.39) (3.33) (4.83)
HE0I90XH (FANC-P2 -0.29 -1.60 - -
(HIZXI2 THHI A1) (-0.39) (-2.26) N -
HE20I90XH (F4!)C-Pel -0.25 -1.54 5.44 8.09
(I XI== CHEl & 1) (-0.35) (-2.20) (3.64) (5.24)
HE0I90XH (F4!)C-Pe2 -0.21 -1.45 5.63 8.68
(Bl Xl == oyl &) (-0.31) (=2.11) (3.83) (5.83)
HE0I90XH (FA)C-W -0.15 -1.33 5.76 8.53
(Bl Xl == oyl &) (-0.25) (=1.99) (3.96) (5.68)
HE0I90KH (Z=A1CT -0.52 -2.07 4.59 6.94
(Bl Xl == oyl &) (-0.62) (-2.73) (2.79) (4.09)
HE0190KH (FA1)C2 -0.45 -1.92 4.83 7.26
(Bl Xl == oyl &) (-0.55) (-2.58) (3.03) (4.41)
HE0I90XH (=41)C3 -0.35 0.28 0.28 0.28
(Bl Xl == oyl &) (-0.45) (-0.38) (-1.52) (-2.57)
HE0I90KH (FA1)C4 -0.27 -1.58 5.38 8.01
(Bl Xl ==ty &) (-0.37) (-2.24) (3.58) (5.16)
HE0I90XH (=41)Ce -0.27 -1.57 5.39 8.01
(Bl X< CHEl &) (-0.37) (-2.23) (3.59) (5.16)
HE0I90XH (=4S -0.23 -1.50 5.50 8.17
(HIXI2 el 414 (-0.33) (-2.16) (3.70) (5.32)
H=0I90XH (F41)S-P -0.22 -1.47 5.55 8.24
(Bl X< CHEl &) (-0.32) (-2.13) (3.75) (5.39)
JHE0I90XH (F4!)S-R -0.21 -1.44 5.59 8.29
(Bl X< CHEl A1) (-0.31) (-2.10) (3.79) (5.44)
CDSC HEHWC S8 422
CDSCE&t425 -0.50 -2.01 4.68 7.08
(HImXI== THel A1) (~0.60) (-2.67) (2.88) (4.23)
HIm X 4 (# X 0L3) 0.10 0.66 1.80 2.85
=) HIR KA (HXI0T) 0 KOSPI X 9% + HZBP ESSMAKIS 2D 1-2Y X 81% + [KIS SHII X2 (1-2Y) X 55% + KIS S| KI4(2-3Y) X

40% + CALL X 5%] X 10%




¥ 9 ENANS I JUIE LIEY & 0|20 2E4TE E&6H= A2 0tdLICH
2 214 x| 2 24 =2 34 z 2 54
HEO0I90KH (FA)(2E) 9.17 15.36 23.59 66.74
(Bl X<~ CHbl A1) (6.32) (6.43) (17.21) (54.64)
EF(Class)g & &
HE0I90KH (FADA 7.77 12.42 18.88 56.26
(Bl X<~ CHbl A1) (4.92) (3.49) (12.50) (44.16)
HE0I90KH (F4!)Ae 8.15 13.22 20.15 59.08
(Bl X<~ CHbl A1) (5.30) (4.29) (13.77) (46.98)
H=0[90KH (F=4)C-P1 7.68 - - -
(Bl X<~ CHbl A1) (4.83) - - -
HS=0[90KH (F=A)C-P2 - - - -
(Bl XI== ChEl A1) - - - -
H=0I90KH (FA)C-Pet 8.09 - - -
(Bl XI== CHel A1) (5.24) - - -
H=0I90AH (F=A)C-Pe2 8.68 - - -
(BlmXI== CHel A1) (5.83) - - -
H=0I90XH (F=A)C-W 8.53 14.03 18.32 37.52
(BlmXI== Chel A1) (5.68) (5.10) (11.94) (25.42)
HE0I90KH (F=4!)C1 6.94 10.69 15.24 35.52
(BlmXI== CHel A1) (4.09) (1.76) (8.86) (23.42)
HEO0I90KH (F=A)C2 7.26 7.53 7.53 7.53
(BlmXI== CHel A1) (4.41) (=1.40) (1.15) (-4.57)
HE0I90KH (F=A1)C3 0.28 0.28 0.28 0.28
(BlmXI== CHel A1) (-2.57) (-8.65) (-6.10) (-11.82)
HEO0I90KH (F=4)C4 8.01 12.91 19.66 57.98
(BlmXI== CHel A1) (5.16) (3.98) (13.28) (45.88)
HE0I90KH (F=41)Ce 8.01 12.92 19.68 58.04
(BlmXI== CHEl A1) (5.16) (3.99) (13.30) (45.94)
HE0I90KH (F=41)S 8.17 13.24 20.54 39.77
(BlmXI== CHEl A1) (5.32) (4.31) (14.16) (27.67)
H=O0I90KH (F=4!)S-P 8.24 13.40 20.46 59.87
(BlmXI== CHEl A1) (5.39) (4.47) (14.08) (47.77)
H=0I90KH (F=41)S-R 8.29 13.51 - -
(BlmXI== CHEl A1) (5.44) (4.58) - -
CDSC HEHE S& =248

COSCS&+9 & 7.08 10.74 15.57 40.99
(Bl XI4= CHyl A ) (4.23) (1.81) (9.19) (28.89)
Bl w Xl 4=(#XI0t32) 2.85 8.93 6.38 12.10

=) WX (HXI0t3) : KOSPI X 9% + H&BP SEMA X2 =2 0 1-2Y X 81% + [KIS SEIIX4=(1-2Y) X 55% + KIS S X ==(2-3Y) X
40% + CALL X 5%] X 10%

¥ P SENAHS A JUE LIEY & 0|de 2SdUE 2&6l= A2 OtdLICh

p =OolE &t (CHl: sHorel)
=2 HALE S XA =
2= __ == _ Hegs BN } SIUER 50 | soay
ESN M = AseEx | =u A ASTA DIE o=
Ol | -1,442.73 31.90 353 | 1,128.25]| 19406 0.00[ 0.00] 0.00] 0.00 27.30 1.96 —55.74
&0l |-1,167.46 34.26 5.05 | 1,447.05 |-442.41 0.00] 0.00[ o0.00[ 0.00 20.77 | 4.90 -97.85
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> Aat S & (EHl: BiorRl %)
B s WE8E | oy | =8¢ fedimse| S0 | puse
T = =N WA s RS | ZHU Q| AZSXAH DJIEH o=
KRW 15,019 1,703 328 5,742 0 0 0 0 0 1692 | 952 25,436
(1.00) (59.05) (6.70) (129 (257 0.00)] (0.00)[ (0.00)] (0.00)[ (0.00) (6.65)| (3.74) (100.00)
& 15,019 1,703 328 5,742 0 0 0 0 0 1692 | 952 25,436
* ()L IS
F) 9 MADLBEO HASHE HASE L 04L2 BIINS ZE6HK LSLICH
& D) =l
Ttatg A8HIS IHotg ASHIS
JlEt = 5.42 JlEt @ 3.74
eoiHEL0E B 7.02 E0IHE20I2 [l 6.65
S | 0.00 Sexi | 0.00
s=4 | 0.00 =4[ 0.00
IHAE | 0.00 IH4AIE | 0.00
N ] 22.80 HUEN — 22.57
o2 1 1.01 os I 1.20
M2 = 7.39 M2 = 6.70
=N ‘ ‘ d 56.35 ‘ =4 : : 2 59.05 ‘

0 20 ) 60 80 100 0 20 ) 60 80 100
> FAAZY EXHIS (B4 © %)
=< A= HI= =< 2= b=

1 AT HI|-AX 23.12 6 A Q223 4.46
2 2AI 28 13.95 7 DAL SA2-SH 4.30
3 DAL 2SR HE 12.91 8 ACSHT MHIA 3.92
4 AT T MHIA 5.97 9 AT 58 3.20
5 ERN=TE: 4.97 10 JIE 23.19
AT R K 3.12
24138
AT QB 2E
AAT|TAH|A
DA
TAALEQELEY
EPSENER
AACHTAH|A
aam|set
7|Et ‘, : { { { 23.19
000 500 1000 1500 20.00 25.00
F) 9 YEPES BHRAHYLC YEIPEES MELICH
> FANHEY EXHHIS: W< (Short) ZXI &
=< A=EH HI= =2l 2EY EES
1 AL 518 37.11 6
2 DACH UBEAHIA 26.44 7
3 A0 S 22.45 8
4 ERSTEE 12.53 9
5 EESTTEE 1.47 10
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EhLa2 0 0.27 0 0.13
OH OH, BHHO0 =
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28 A 0 0.14 0 0.14
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5| 0 0.22 0 0.22
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Ab 0 0.06 0 0.06
=y HAIEHA X} 0 0.00 0 0.00
oy F2| 5] Ab 0 0.00 0 0.00
H 0 0.21 0 0.21
H=E0I90XH (F41)S-R Exx 0 0.01 0 0.01
Shsa2 0 0.28 0 0.14
OH OH, BHH0 =
=i e n D 0 0.20 0 0.12
=] 0 0.48 0.26
1 2 Al 0 0.21 0.14

* HEO =XMEXOIHEE) UHl B2

** J|EHHIE0l2t S A ZAHIE, S S

UEnANTLH R ANA_DA

22 - HIEHI2(A) OHOH - S === &I (A+B)
&) 0.0358 1.6639 1.6997
HEO0I90AH (FA)(28)
= 0.0365 1.051 1.0875
Z2(Class)g &gt
&) 1.3376 1.9484 3.286
H=O0I90KH (F=41)A
= 1.364 1.01283 2.3763
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HE0I90KH (=41 Ae
= 1.0029 1.0121 2.015
&) 1.4331 1.8523 3.2854




1 VIIUANL ITVT v 1

=5] 1.4779 0.9918 2.4697
0190711 (£ A)C—P2 =] 1.1492 1.7502 2.8994
=] 1.2308 0.9828 22136
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019011 (% A =] 0.6461 1.1753 18214
=] 0.5997 11213 1721
01901 (£ ANG] =] 012 1.8949 4.0149
=] 21514 0.9989 3.1503
0190711 (% Ao =] 18197 1.8995 3.7192
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Z0) HOH-EHA42 IS0 HOH-SHALSE =R4 HFRU(PL-HE HLA IIF)OZ Lie HIBEN 1Y 28712t 5 SN 22
B OHOH-ZHAL2O =2 LEFLICH
6. SEXLXHAOHOHLES
> HHF=AHE 2 S|AS (Sl ek, %)
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ES = OHOHSI & S )
~ S o e S o TSI e
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» 22 32| HOHSI &8 FO0
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