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Ol EXAMEZ U FA0 =2 SXoteE FAE SETNNERZ, SHS UGN HESAL XSS HEdls dSS &5t= Long-Shortd
e/ A2 A e/ SHUA/ X0/ OIHIEERIZ Hef Sl Ust £X defsS Sot0 A HQ dUE =76t XS SH2Z U

Sz & 28 A&
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& JI2t W KOSPI= 7.41% ototASLICH

18 KOSPl= &3 & Ul 4.91% &&8t 2517.37ptE
SHNIOE AEE L =L SAIS EF00I&01 MEIHE ACH
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=
=

ASLICHL =2U SX-BHE =gl a882 48 20 =-20t1l, A5t
QIAID] EMEIHA S SAl= &S Ot
D) 2

- S = .
28 KOSPI= && & HHl 0.61% &t =8t 2,632.78ptE JISASLICH cl HAI EtHl BOCt2Z JIHZ2 0 Z8-B& S+ MY =20 |2
228 Al Ul OtRXHSBGIMH 8t 2,671.52ptHAl S2SLICH DAL 01=22 28 MHIA Y PMI, OIAIA T AHIXHA2IXI5=(MCSI), 21 HE A &2
S AHIXACIXI=(CB) € =2 EM XNEIJt HAXIS otalotHA 2] E3F Rt HB LD, EHT HFY ROl 2 M SEAUHOZ JI&=Dt 6t2tst
O 2t s=S 22 O = KOSPIlE 4% &5 O3S
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clA3d oo HEE By d1 X S 35 LZ 2o FA &2l S206tH et = AL Ol 2/ =012 (= AIJt OO =L SAl= of Ot

ZotASLICH

SIS 2 W X A3 AIZ0 It 2 S¢S £ 2022 d2EU 0. Xl clAd 2 AIE2 BS540l HE 32, LONG ZX& bl
== 2 £S5 Jlalct] d206tH, BHUe 2R 6t Hld S = AE, @52 HIESS 8822 =0 L2 3 LICH 32E Sl M=
{, HOME OHHl N8I S30 58 &g 2R5He 2d, HOUE HEl D8ItE €3

ANETHOO &S =] Ele RSd UL &S,
o

U ESSE0N MUHECZ 2Y QQCZ XHEE 002 MAUFHL

Oldst StZUHA SGAls HESH 22 E fIol B0 ZEZZIQE S LiZ HEALICH LONG ZXEMAME AHY. SAZ 28 S22 85

OtH, SHORT ZXI& WA= OIXNEX], EAHN HES SHECZ H4HED JUSLICH AIE A0 et 28 M2 RsH2z Z8E &= U2

0, 8tat 2|AT 22| E XREZ2 Gt DAMY | ASEH IS AFFOZ 2o LIOHASLICH

I ECES BT (£151 : %. %p)

T =z 2 3ME =z 2 6HE =2 9E Z 2 12H&
HE0I50 H (Z=E)(2E) 1.12 1.77 1.72 6.21
(Bl X< CHEl &) (0.55) (0.10) (-0.48) (2.47)
Z3(Class)g &&

HEO0I50KH (FE)A 0.90 1.32 1.04 5.27
(Bl XI== ChEl A1) (0.33) (-0.35) (=1.16) (1.53)
HE0I50KH (F=E)Ae 0.95 1.43 1.22 5.51
(Bl XI== ChEl A1) (0.38) (-0.24) (-0.98) (1.77)




HE0I50KH (=E)C 0.80 1.11 0.74 4.86
(HIm X4 CHHl &) (0.23) (-0.56) (-1.46) (1.12)
H=0I50KH (F&)C-W 1.04 1.60 1.46 5.85
(HIW X4 CHHl A2 (0.47) (-0.07) (-0.74) (2.11)
H=E0l50%H (F=&)Ce 0.90 1.33 1.06 5.30
(HIWXI4= CHHl A2 (0.33) (-0.34) (-1.14) (1.56)
Bl W Xl == (X 0t3) 0.57 1.67 2.20 3.74

=) HImXI2=(HXI0t3) : KOSPI X 5% + HZEBP SEMAX L =21
40% + CALL X 5%] X 50%

T 1-2Y X 45% +

#* 2 SENAES BN dUE LIEIE 2 0|2)o 2SHUE E&5ts A2 OtdLICEH

[KIS EEDIXI ==

(1-2Y) X 55% + KIS BI|XI+=(2-3Y) X

g 214 32 ou 2 3¢ 2 54

HE0I50KH (FE)(22) 6.21 16.15 21.79 49.72

(HIDXI 4 CHHI &) (2.47) (8.19) (11.08) (36.14)
Z2(Class)g &&
HEO0I50KH (FE)A 5.27 14.12 18.60 43.25
(HIDXI= THEl A1) (1.53) (6.16) (7.89) (29.67)
HE0I50XH (F&)Ae 5.51 14.63 19.39 44.85
(BIDXI 4 CHHI &) (1.77) (6.67) (8.68) (31.27)
HE0I50XH (F&)C 4.86 13.22 17.19 40.44
(BIDXI 4 CHHI &) (1.12) (5.26) (6.48) (26.86)
H=0/50KH (F&)C-W 5.85 15.32 20.40 46.75
(BIDXI 4 CHHI &) (2.11) (7.36) (9.69) (33.17)
HE0/50KH (=2)Ce 5.30 1417 18.68 43.42
(BIDXI 4 CHH &) (1.56) (6.21) (7.97) (29.84)
HI T Xl <= (# %I 0F3) 3.74 7.96 10.71 13.58
=) HI D X4 (HX0FD) : KOSPI X 5% + OHZBP S M2 X4 2 DI 1-2Y X 45% + [KIS SEIIKI£(1-2Y) X 55% + KIS Z=IIXI4=(2-3Y) X
40% + CALL X 5%] X 50%
¥ A EXNAE2 IH JUE LIEHY & 0/2i2 224 NE E&86t= A2 Ot LICH
» oIES e
o == THA4 A E Ceu Aot sy 9
=N W = ST | ZU =9 J|E o=
& ol ~43.97 38.34 4.79 7121 | -82.52 0.00[ 0.00 0.00 -3.36 34.65
B3] -94.54 31.85 4.65 11956 | -1.55[ 0.00[ 0.00 0.00 -2.69 58.71
3. Aot &

Aot & & et %)
Say s IH AL o S EDIEY —
T e EN A s zeexn | =u | = | 7T JIE} o= -
KRW 2,186 2,843 394 1,029 -1 0 0 0 596 6.152
(1.00) (35.53)|  (46.22) 6.40)|  (16.73)] -(0.01)] (0.00)] (0.00) (0.00) (9.69)| - (100.00)
E 2,186 2,843 394 1,029 -1 0 0 0 596 6,152
« () PAHIE
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& 7| g |
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SHEONOH.EHA42 0.78 0.09 0.52 0.06
U%DJHH' ENESET & 0.67 0.08 0.62 0.07
o | MB2e2E : : : :
BV 1.46 0.17 1.14 0.13
EEBEL 0.79 0.09 0.59 0.07
INEEN 0.00 0.09 0.00 0.08
EE - - - -
HETHAHS 2HS| AN EFY X - - - -
A BHAIS 22| 3| At - - - -
25 0.00 0.09 0.00 0.08
HE0I50KH (FE)C-W I - 0.01 - I- 0.00
EE I e -] 0.00 0.09 0.00 0.06
ot [ xp2seie =
AEAJHE PO 0.00 0.08 0.00 0.07
T | 0.00 0.16 0.00 0.13
=291 2H Al 0.00 0.09 0.00 0.07
XAk 2 2 AL 2.59 0.10 2.51 0.10
EHOH S A 2.75 0.11 2.67 0.10
T AR 2HE| AF(AIELRY R 0.13 0.01 0.13 0.00
UBIALR 22| 3] Al 0.13 0.01 0.13 0.00
=] 5.59 0.22 5.43 0.21
HE0/50XH (F=2)Ce IEEE 0.25 0.01 [- 0.06 |- 0.00
CHEOHON. M43 2.27 0.09 1.51 0.06
UzTH;UJHH' ENZNET S 1.97 0.08 1.81 0.07
P MNHIA =22 ’ ’ ’ ’
=V 4.24 0.17 3.31 0.13
EEBEL] 2.32 0.09 1.73 0.07
* HEO| =XASH(I|2HE R TiHl IS
o J|EHHIRO0IR S 2AIS, S2 SO (e L 2AHIS S BEOA AR -B=2H0z NS HI8O2A M- EH4+2= M HULICH
 HUEsUHY 0 HEAE 28
@ HHEEIUHY HEALS S8
> SE5 HISHIS (Shel @ olerah, %
E2%  UIBHIE(A) OHOH - SH+42 HIS(B) &7 (A+B)
= 0150%H (R 2)(22) | 0.0367 0.6557 0.6924
=5l -0.0108 0.5264 0.5156
ZF(Class)g &
_ | 0.9291 0.655 1.5841
HE0I50XH (F2)A
=5l 0.8805 0.5289 1.4094
_ | 0.7023 0.6583 1.3606
HEO0I50KH (F=&)Ae
=5l 0.6559 0.5225 1.1784
_ | 1.3285 0.6568 1.9853
HE0I50KH (F8)C
=5l 1.2806 0.5293 1.8099
_ | 0.3796 0.6543 1.0339
HSO0I50KH (F=E)C-W
=5l 0.3237 0.5281 0.8518
_ | 0.9038 0.6558 1.5596
HEO0I50KH (F=E)Ce
=5l 0.856 0.5282 1.3842
1) 2 +-Hl8UI&(Total Expense Ratio)0|gt 2824+ S HEWHM 2ot 'E4'2% JIEHHIE SHS =Aa AHIH(E4-H|E XH2H D]
F)oZ Lz HIEZM oly 22012t & EXXIF 26 & B4-H|242FS LIETYHLUICH
ZF2) DHOKH-BIHE2=2 IS0 2t B0 -SME22E =T ABRM(E4 -2 XI2E JIF)C2 Uz HIS2M dlg 22JI12t & EXAIL EE
StOHOH-SIH=52 =FS LIEtELIC




6. S XLAHAOHOHLH S

> DHOH=FAHE & 3IEE

HEONZHEHE)(FA)

O == & OHOHE & E=)
g =o s CERIE o1 8
766,957 43,577 689,647 116.25 471.47
F) oY 2012t S st FAIIMS SHE ) oY )2 & ERE FAIQ HRAIHOZ Lhz HI2
» X2 32| O3l &EE =0| (&1 2 %)
HEO(R2EHE)(FA])
20243072092 ~ 2024510308 2024108092 ~ 202501208 2025E018092 ~ 202504208
166.24 136.90 116.25
7. SLSHHE] DEEXNL XD 25 HEEXI| R0 CHEt S XS &
» EXI&E (2 =, %)
EXHA HSEXD|F S ASENSH EETES
S ERI|2Y =2(A) +(B) (=B/A*100(%))
8. HE 23 =4 ?& S 2 ASsEs & &2
> Il FSHRE S 2EEdE R fIE 8%
|28 2SS0 02 2 28R S
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