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1. 8EQ e

> |23 E AZAIZDY SESEAL0 26 HE
=R sx9Esa SETIEA| auswc
OIOICHA ElXAZ HR0| 40 S NEIE 1S(MAEE)(22) A7041
OrOICHA El&HZ2 HSE0l 40 S NEIE 1S(MAEE) C BT418
OloICHA EIXHZ H=0l 40 B2 ANEXNE 1S(MHAEE)C-F 5582 E1776 OGOl %S
OHOICHA EI &2 S0l 40 B2 ANEXNNE 1S (HAEE) Ce BT420
OroICHA Bl &2 HS0l 40 2 NEXMNE 1S(MHAEE) O DZ160
HEY =2 EXE SAHBECS(ESMAY), WL E, =18, 5188, 218 ESEFSpSiel 2012.038.05
=I5 O = . O
2872 2024.12.05 ~ 2025.03.04 =27|2t ;jfjl—jilemg
<HEEXIF>
HEEI| P SHAHNMNE EE2 ASUAM 20| ele A0l = YLICH
<aOITHO ChEE DA RET S RE>
HEXJWOI0] e EXAES A0 THolME 15.4%(AS M 14%, XIBASH 1.4%)2 ME2 A=A+ ELICH
Oleist AS2 JHele A2t 2EAS(0IX BHEAS)0| 2802 0/ot2 A0 = 22lUM FHELZ HAHYR SZ T
EXNASO DAl L, o2t 2EAS(0IX BHIEAS)0| 280 E ZoleE Z20s SEE ASS SMolH HAUASHESZ2 SESUA €
T LICH XtMISt AtetES EXNEYA M22 14. 012 HIE & M0 2t8t AtetS & 1038HAID| BHESLICY.
<HSZMFAHZI Ot X0l CHet DEAI>
ASHE AEY H40Z220 HE HSIHFHIHE Sol s SAAE N Jts DL XS 2R 5 SAHAES HASAHS
Stoliot= AIEO 2 =2 HAS ofXl 220, ASHFHTUAM X2 UEA LMot HBAS(HISEA), JIEILAS
Fe= EMASHZIALZEANN Uet BME EXNESEM H2E 14, 012! B2 L A0 208 AFSHS & 2106HAID] HHELI
Ct.
XHAH2 & 3| A OOICHA OIS T A2 = () HE A S 2H3| A otL=
KBZ &, NH=s823, NHEXNS A, nBMHEE, J|ge
o OCHAIZE, OIHOIAME, DIfUASH, LM P
THOH 3| AF MESH, ALSTHAEE, MEENSH, 222", 22 A HEALR 22| 3] A SILIEEAHIA
EXNSH, ROESA, StU2d, StLSH, SI=2ENSH,
SIS S, SIS H
Ol EXAEES =X “SMEZ (HHISH)| |s X2 02 SH2Z o0, E8AHZ2 EXAE HMo HREE2 2F
KHALEOL OIOICHA RSP S3 LEXME(THA) 0 60% 0l OIOICHAHE0] S DEXAIE(FAN0 40% OlotE
AZo| =x EXot0d LEXREQ EXtot= A L FACZEHO IH20ISU Ol AH/HHEASE = AE SHCZ ELICH 4!
ee= =S QEHCEEGX HES = 220 24 M2 H|Ret s Mk (EventDriven, XA HH)E &, FIHKI$=2 St
ZHAIGL0| St AO 22HIUE FHOH, WHRHE= =23 S SLEFMA =2 EXE St oHEHHO 0|XF =242 =
SELICH
> THAHE & (SH|: BHOLRI BHOREL %)
HCoz &= mol e, s28
K& E o (A) 34,165.26 40,653.17 18.99
2 SN (B) 31.84 157.85 395.70
EIHHEL0IH (M E)(2E) =XHAEH (C=A-B) 34,138.42 40,495.32 18.64
@ o EH E 2 (D) 27,868.61 32,308.05 15.93
J|&=JH2 =) (E=C/Dx1000) 1,224.80 1,253.41 2.34
ZZ(Class)¥ J|=0t= &
EIHAHE40XH (RE)C J|E0H=A 1,216.85 1,242.73 2.18
E|HHE40XH (FHE)C-F J|E0H=A 1,056.17 1,079.98 2.25
EIHAHE40 H (M E)Ce J|E0H=A 1,212.86 1,239.45 2.19
ElAHE40XH (RE)O J|E0H=A 1,072.90 1,096.71 2.22
F)IISIHZH0Ie EXNXIF EHEENSAHE L2(MHY), S2(E)ole BR L= SHS(ME2EE) =8 AU H2EHE JIA02 BHE9 =Xt
ENs wHE 2o5A ERAR L J1HS LU
22 WY CHP|: BHOFRl BHORLL)
_ J|E0HA ()
2= i (=P == 32 XN==2N ZHHE+=&10 — bl
=2 X228 | 22 A==
ElHN =401 (R E)N(RE) 20250305 1,001 33,127 1,253.41 1,222.43




EIANS=40XH (RHE)C 20250305 89 4,407 1,242.73 1,222.11

£/01{S40XH (1 2)Ce 20250305 331 14,238 1,239.45 1,215.74
/011 S40%H (H £)0 20250305 420 14,376 1,096.71 1,066.65
EI01{ Z40XH (T E)C—F 20250305 75 2,311 1,079.98 1,046.38
=) EHEE10= MHEX 1630 HOtAt ZEALICEH
> BES ENES
1. SxrEet
Ol EXIES EXNSHO| SHES S0 FAE LETAE (0I0I0HA H20| B2 LETAE(FZA))0 XS] 40% 015HE, HAE RETAE
(DHOICHA: SBHP S SERAE ()0 Xl 60% 014 S SXEILICH SX (& DRSS EXFS Ol 2L
- S0l SA PSR (FA): Long-Short& 2/ XA &/ SACOH/ XteJfeh/ OIHME Sels Mt BBOH0 ZAAZ (e =S(Net
Exposure) £EZ S4 20% +E02 SAIGH0 HHHQl L2012 7
- RYTA S SENUS(HA): HAS 2T, WY, S2T, A- 014 ASS3 SIAMSY 22 LU0 SXoH0 HHHOI 0INHLSS
UOPIN R SR B2 HRE0I S 2L

0l SNAIE2 ZEXAIEQ OHOICHA HR0| B2 2EXAE(FA!) 2 OI0ICHA R S LEXNUE(HA)0 &S HRES EX6ERZ
DEXLES =0 et SXAAES 2101 ZHELICH

[OFOICHA H=0| 52 REXAE(F4])]
Ol EXMEEZ I FAI0l =2 EXole FAY EXNRRIECZ, SHE XSt HEdHHL AMZSS ot M ong-Short&
s X C 3 A

> ENEE H 28 HE

=41
& J|2t KOSPl= 2.63% & &0t SLICH
128 KOSPl= &3 2 [iHl 2.30% GF2tst 2339.49ptE JISRHSLICH S X 244 &l
Ol X0l REFQ Qo122 HEZ5tD U2MH, 128 FOMC 3el 2ot & =E 2 N FE XAt
A= otef D2 ot A SLICH
18 KOSPl= &3 2 Uil 4.91% &58 2517.37ptE JISSLITH 2
SHAIOE A EE D = SAIS ER001&801 MBI UCHE 21AI0] &t
f= SAE D2 UH 01 S HAH0l AN B#Sd0l SAE 22
=S4 |0 HH2 40IU2LL, 0120 SEM HXA HEA
MCOIlA =0t 22l 2I5t 01F AZFQ&Cl BUEN =S5t JACH,
off &I 8IS0l JtsE A2 HAELICH S22t AlE 32l ot
[Z8 01 S0 2EZ I QUYLICH BtExMol B2 SKStoIHAE 54
ANZO 8T RS40| SL20HX Rat)| W20 LELE SSY IHE3t |
Ee= 384H, 2 F=2otD UA2H, HHOlL AlH L AX0| A
Jeln ¥ 2= S0l =6t ASLICH
28 KOSPl= 82 2 HHl 0.61% 455t 2,532.78ptE JISHSLICE Al HAl BEE X E0e2E D2 24-Y& S
=22 Al iHl Ot SotH & 71.52ptt Kl S&SLICH deiU 0122 28 MHIAY PMI, DIAIACH AHIXA 2
S AHITAEIXRI=(CB) &8 =2 FOIAXIS GH2IGHE A 3Dl 3t I AR D, EEE HHRO 2N 224
O 324 A4SES 22 2SH KOS ] Cl
38 SAN= @M 02 AE2 ER
0l8 &3 JtsdE Radt US
BHH, SI2AE2 222 HHl ¥2 &
LICH HSE Ssiaye 400 HE EXIE 2lA30F &5t
22 =30 SEHE2Z J|0g ALICH
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Oldst SHBUHA Al HSH 22 E ol 20 ZEZ2QE RAId LiZ HELICH LONG ZXH&EMME IT, QIHY S 232 Ad556HH,
SHORT ZX &M= OIXIMX], EAHNN HES SER2Z AHED USLICH SO0HE THOHOI E X S| CHHIGHA SHORT EX&E Mets HUS| &
EotD 2 HSSIASLICH AIE A2 et 28 U2 SR TFE £ UALH, g4 243 222 2RM2Z 5t DXL ASSH XHat
2 oMo 2 2go LIFASLICH
[TH=]
S 012t =20 22le N Z ot tet i sLIch
128 =21 22l= &S Lot USLICH (21 3E 2.595%, —0.016%p / =1010H 2.871%, +0.111%p) HIAH S €t S 2 HXE 224y
Ol 2SI 23D AN SE2 20l= Jt2dl, 269 2 =2 & SOt XD ij‘é Jtsd S0l == RFE2Z AE5H =1 2= 4Sdds
LICt. O] H&EOl 128 AFZCIE 4.25~4.5% = 0.25%p CloIotAULLE, BEHE Sall 26 32l 0I5t MUZ2 23| = ot ZFEH & Al Sel &
S RPIoZ A=ZotASLICH
18l 21 22l ot2t OIZ6HASLICH (210 39 2.570%, —0.025%p / 210109 2.857%, —0.014%p) &= J|ZE2 XA2ES MK JI=22!
OIGH D& S0l =12 32l 2AHl Relez AZSIUSLICH st=228 28= 18 JIE32E 3.0%= SZSHUSLICH DL S S|/ 1210]
=2l 2ot A= 2AS LHYUSCH, SE/AX HRA0| 3ML W 21510} Jisditis ZRE JI0IEAE HMAIGHASLICEH
28 21 22l= ofe Or&26t}SLICH (21 39 2.560%, —0.010%p / =010 2.700%, -0.157%p) St=2 2 S JIE32IE 2.75%=2
BHEAUX| O15H25bp) ot ASLICH A2 SO U2 1.9%2 SASHASLE, SHHUS 1.5%2 otsk ZH(0.4%p)otUSLICH 02l 2 2SAA
2 &M =W ZII10t 2ISHAIOI 20 Al B0l S25HH, JIESel FIt CISHE AMASIASLICEH HII0 A 3 S22 ASeF AXME 0=
AH XNET S35l SES 20/, 210 22l=s #II2 AE=2 ototASLICH
38 =1 3cl= ot MYUYSLICH 18 SU MAY MAS MAH AH|, EXF 222 ME HH| -2.7%= JIE‘;”OD#,LZ% =& MY Uiyl
-4.7%2Z 2X5t0f =10 220l ot 20| 2 2122 01|”E'L|E+ YIS LESNE 2L MAALICE J|E32l 2ot L2 A ==
=OLE, 20 S0tA HIIst2 2 A0 Ut el 2= XS5 Aoz MYUESLICH
> JIRHER) LS (E491 © %, %D)
= X2 30 X2 60 X2 9 X2 129HE
EHH=L0RH (M E)(2E) 2.34 2.99 4.10 7.46
(Bl XI4= CHyl A ) (1.40) (1.00) (0.83) (3.21)
Z2(Class)g &g
E|ANHE40XH (HE)C 2.13 2.57 3.45 6.57
(BlmXI== Chel A1) (1.19) (0.58) (0.18) (2.32)
EHHS40XH (M E)C-F 2.25 2.82 3.84 7.11
(BlmXI== Chel A1) (1.31) (0.83) (0.57) (2.86)
ElAHE40XH (R E)Ce 2.19 2.70 3.65 6.85
(BlmXI== Chel A1) (1.25) (0.71) (0.38) (2.60)
EIHAHE40XH (ME)O 2.22 2.75 3.73 6.96
(Bl XI4= CHyl A ) (1.28) (0.76) (0.46) (2.71)
Bl w Xl 4=(#XI0t32) 0.94 1.99 3.27 4.25
F) Bl X 2=(HXI0t3) : KOSPI X 4% + OHEBP S MK 2= 210X 1-2Y X 36% + [KIS SHI|XI£=(1-2Y) X 55% + KIS I XI£=(2-3Y) X
40% + CALL X 5%] X 60%
* 9 ENAXS WM SIS LEHE 220|212 2EHUE E&ot= 22 otgLICH
= =214 z =224 x| 2 34 %2 54
EHH=L0RH (M E)(2E) 7.46 15.33 19.36 37.03
(Bl XI4= CHyl A ) (3.21) (5.97) (9.52) (24.19)
Z2(Class)g &g
E|ANHZE40XH (IHE)C 6.57 13.43 16.42 31.45
(BlmXI== CHEl A1) (2.32) (4.07) (6.58) (18.61)
EHHS40XH (M E)C-F 7.1 - - -
(Blm X< CHEl A1) (2.86) - - -
ElHIS40XH (HE)Ce 6.85 14.02 17.32 33.16
(Blm X< CHEl A1) (2.60) (4.66) (7.48) (20.32)
EIHHE40XH (RE)O 6.96 14.33 - -
(Bl XI<= CHyl A ) (2.71) (4.97) - -
Bl w Xl 4= XI0t2) 4.25 9.36 9.84 12.84
Z) HIRXI2(HRI0IR) : KOSPI X 4% + OHZYBP SEMAKI 4 2T 1-2Y X 36% + [KIS ZEIIXIZ(1-2Y) X 55% + KIS I X 4(2-3Y) X
40% + CALL X 5%] X 60%
¥ 9 SXNANM2S IIH JUE UEY & 0|ciel 2E4H4UE Y36l 212 ot LUICH




> EUEE

= e of
=3 ST o ct =g
e i _ SAMEX) S | e
FA e = |[zd=x o o | WIS
®Ol | -306.44 | 354.71 38.93| 366.98 0.00[ -57.48] -0.17 212.79
g 0| 703.91 | 281.52 50.08 | -172.65 000 -43.02] 427 837.34
3. XHHEl &
> LAt BE (EhSl: Bprel, %)
=35y =3 ST o S =L
sz _ _ SIUEZ) o | mesw
= =4 2 s EEEN; JIE o=
KRW 9738 | 28,531 4,128 4, 0 3,876 | -9.662 40,653
(1.00) (23.95)| (70.18)]  (10.15) (9. (0.00) (9.54) ~(23.77) (100.00)
8 9,738 | 28,531 4,128 4,017 0 3,876 | -9.662 40,653
* ()8 H=E
F) 9 MR LHEE HAEAN= HAEE 2 0/
® 0| g |
Iatg AdHIS ot A -HIS
JNEk24.82 I1E+-23.77
=Bl ELTE] = 7.1 E2013 = 9.54
SeR [ 0.00 Sen 0.00
= 0.00 = | 0.00
IHArE -0.04 | IHSALE | 0.06
SRS = 10.21 SRS = 9.83
oS = 12.40 oS = 10.15
T2 L 2 L d 70.18
F4 324 = e 23.95 | |
-40 -20 0 20 40 60 -40 0 20 40 60 80 100
> FAYPTE EXHIS (E+91 2 %)
=< A2EY =9 45Y BIS
1 AN MWK 6 I SAl2-S) 5.51
2 ERNTER 7 ACHIT AHIA 4.97
3 DAL SSHH-28 8 AT T AHIA 3.51
4 LG 2225 9 IAL S 3.37
5 ENTEE 10 JIE 20.36

T | =R
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v
3
Jz
117
OB

% EXH|=: 0 <=(Short) Z X &

=2 6=y HIS =2 e HIS
1 DAL 58 54.06 6
2 DA 58 41.31 7
3 DAL HI2S 4.63 8
4 9
5 10
FMAZE EXHH|S: O = (Short) = X| M
ERCLE ; : : : = 54.06
AT S5 41.31
IALHIZS S 4.63
0.00
0.00
0.00
0.00
0.00
0.00
0.00
10.00 20.00 30.00 40.00 50.00 60.00
> EXNHA &4 1085 (&1 2 %)
=2 =29 HI= g =29 HI=
- = KODEX 2A 150 ,
1 HEEXNSH A2 0lH A 4.62 6 W =102375-2703(22-1) 3.19
2 CH| AL 20 4.03 7 ESN SK&H0l sl A 2.65
3 HBEXNZHE | KODEX 2008201 H A2X 3.74 8 A =103250-2803(23-1) 1.80
4 A =2102875-2609(24-9) 3.22 9 J|E} REPODH 2=(20250304) 1.79
5 ESN ASE 3.21 10 A SI2EC D A235 1.65
HECHANS EXNHATIMN HE2 2EENEE MNBAIAMOIES HE £)|HUB A L ZABDANE 106t & USLICH(AHY F=A
http://dis.kofia.or.kr) &, &3 M ZAIAMOIENA X568t 2I|UAE DN L ZAEDIME 2 NASESE DAL HAIZL0| A0I& 2= ASL
Ct.
v 2 IAE BERES S
> Al (Sl =, w2l %)
S5 B Z =Y HIS 2=} =k S Hl 2
INFSFSPY 23,943 1,305 3.21 hstor= KRW | 220 ®J|-®X
SKaH0l <l A 5,784 1,076 2.65 thetol= KRW | 220 &®2|-&X
=) EXOHA ARl 1052 L TIIZ 0| LHAESMHO| 5% Mot B JIM £ YHZA 220| (% X1} E2
> A (SH9): BHOIRl | %)
=S5E OHH | oH Ot oH L=} 3t grsial abst 23012 MNESZ EES
=2102875-2609(24-9) 1,288 1,311 (hstor= KRW [2024-09-102026-09-10 RF 3.22
=2102375-2703(22-1) 1,288 1,297 thetol= KRW [2022-03-10[2027-03-10 RF 3.19
=2103250-2803(23-1) 709 732 thetol= KRW [2023-03-10[2028-03-10 RF 1.80
SI2E T B A235 644 672 (ystor= KRW [2023-04-20[2028-04-20 AAA 1.65
=) EXUA AR 1052 L HII2M0| NAEHO| 5%2 =Dots 22 IIM
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BT A 2 Bl A8 2 21 X - - - -
SEEETIEDY - - - -
EPSSY - - - -
SN Z40TH (HE)(28) T 153 0.00 217 0.01
TS E] 22.34 0.07 16.56 0.04
D%DJHH' ENZNUT S 15.57 0.05 19.30 0.05
S| Amix ez : : : :

e 37.91 011 35.86 0.10
=2 16.95 0.05 21.93 0.06
T2 B A 3.05 0.07 3.29 0.07
T ORBIA 5.67 0.13 6.11 0.13
BT A 2 3] AL (A B 2 X 0.22 0.01 0.24 0.00
SEEEEIED 0.16 0.00 0.18 0.00
EPSSY 9.11 0.21 9.61 0.21
10191 240XH (HE)C e 0.22 0.01 0.29 0.01
TS EPS:] 286 0.07 212 0.04

o, [ xpzmge =
I e 1.99 0.05 2.48 0.05
o =5 4.85 011 4.60 0.10
=20 A 217 0.05 282 0.06
T2 EA 136 0.07 155 0.07
ENEL 0.05 0.00 0.06 0.00
T A 2 3l AL (A S 2 X 0.10 0.01 0.11 0.00
SEEEEIEDY 0.07 0.00 0.08 0.00
EPSSY | 58 0.08 180 0.08
S HZ40KH (HE)C-F T 0.10 0.01 0.14 0.01
TS E] 127 0.07 1.00 0.04
D%DJHH' ENZNET S 0.88 0.05 116 0.05

S0 Amix ez : : : :

B 216 011 216 0.10
=2 0.96 0.05 1.32 0.06
T2 s A 10.05 0.07 11.06 0.07
BRI 9.34 0.06 10.27 0.06
T A 2 51 A8 2 1 1) 0.72 0.01 0.79 0.00
SEEEEIED 0.54 0.00 0.59 0.00
EPSSY 20.65 0.14 22.71 0.14
1019 =40XH (1 2)Ce e 0.72 0.01 1.01 0.01
TS ES] 9.40 0.07 714 0.04

o, [ xpzmge =
I e 6.54 0.05 8.33 0.05
o =5 15.94 011 15.47 0.10
=20 WA 712 0.05 9.45 0.06
T2 A 9.42 0.07 9.75 0.07
EER 5.05 0.04 5.00 0.04
T A 2 3 AL (A S 2 X 0.67 0.01 0.70 0.00
SEEEEIEDY 0.50 0.00 0.52 0.00
EPSSY 15.64 0.12 16.20 011
019 240KH (HE)O N 0.68 0.01 0.92 0.01
S ES] 8.81 0.07 6.31 0.04

ok [ xpzsee =
o e 6.15 0.05 7.33 0.05
o B3 14.96 011 13.63 0.10
=2 6.70 0.05 8.35 0.06
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> EE 4 HIEH|IS (42l HEHA %)
E252 - HIHIE(A) OHOH - SHS42 HIE(B) & (A+B)
g _ & | 0.0178 0.444 0.4618
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EAHE40XH (HE)C-F
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