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> THAHS & (EHSI: BHDHRl BHDFE}, %)
HEYE 5= Bl gole ]
THaE S (A) 6,151.55 9,966.53 62.02
23 9 (B) 0.02 28.57 168,961.99
HE0I50KH (FE)(28) &= XHAE % (C=A-B) 6.151.53 9,937.96 61.55
gs o5 5 4 (D) 4,160.87 6,227.89 49.68
D120+ %) (E=C/Dx1000) 1,478.43 1,595.72 7.93
Z2(Class)g JI=0t &2
HE0I50KH (FE)A 0| Z= 0t 1,285.41 1,384.40 7.70
HE0I50KH (EE)Ae 0| Z= 0t 1,302.97 1,404.08 7.76
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62 KOSPl= & 2 HHl 13.86% 4S8 3071.7ptS JISHSLILH 68 SAle A2AE 248 FH JI0) € XNFEA AT 2512 2 =2
ASHE ERJASLICH S5l AER 'TH=AIE WS =8 'Zel AAl' 0l ZHEE FEotASLICL HEN 2= SNHAE XLt 58 =04

o . |> o
= HEN 010 68 R 72E 2USIAL2M, =W 30.553 =&, & HES JIUHBO0l X =2l = SA= &5 0tZo
HEUH X +=AES X2 EJ001E TUHE 208 B2 E 3|=8 =011, 2= =3 NMZ Ot2 610l AN 0 ot

ZHES XNEE =5 ACHD Y2AELICH DS AIES 28 0M ZOHEE B, AN, AT BB 2AIDF LIEHE += ATt EEEL

S Net exposure=s BZUH =2 =902 ZAHIEN H=0D UASLICH LONG ZXNENAE SIRZE/0I1Z2010], Bt M, AHIM HES HS
10 USH, SHORT ZXEUHAN=E 2 B2 456t USLICH Crot 78 A4S 2N 20 S22A 32| 0|F ESI 24 2 MWK s S &
ME elA3 RS2 HUS| 2LIHEGSIH 22 LIJIASLICH S3l )& FEFE2 Y2008 20l =0t YD AN AIZ0| CHt=
r2, M 2 2HIOIE JtsA 0l HHISHH ZEZCIQE CHEStol L2 HELICH AIE &40 et 28 M2 K532 ZHE £+ JU2H,
Shab 2lAD LS XRHOZ 610 DL ASE NS HAEOZ 20l LIJIAUSLICH
> JIHER) S-S (E491 : 9%, %p)
= =2 3 22 600 22 9E X2 124
HEOE0RH(FE)NRE) 7.93 9.14 9.84 9.79
(Bl XI== ChEl A1) (5.73) (6.36) (5.94) (5.34)
ZR(Class)g & &
HEO0I50KH (F=E)A 7.70 8.67 9.12 8.83
(Bl X2 oiel &) (5.50) (5.89) (5.22) (4.38)




HE0I50RH (FE)Ae 7.76 8.79 9.30 9.07
(BIDXI4 THHl & D) (5.56) (6.01) (5.40) (4.62)
HE0I50XH (F8)C 7.60 8.46 8.80 8.40
(BIDXI4 THHl & D) (5.40) (5.68) (4.90) (3.95)
HE0I50RH (FE)C-W 7.86 8.98 9.59 9.44
(BIDXI4 CHHl & D) (5.66) (6.20) (5.69) (4.99)
HE0|50KH (F=2)Ce 7.71 8.68 9.14 8.85
(BIDXI4 THHl & D) (5.51) (5.90) (5.24) (4.40)
HI W Xl <= ($1 X1 0F3) 2.20 2.78 3.90 4.45
=) HI DX 2= (HX 0F3) : KOSPI X 5% + ZBP SSAAK 4 20/ 1-2Y X 45% + [KIS SHIIXI2(1-2Y) X 55% + KIS FI| XI%=(2-3Y) X
40% + CALL X 5%] X 50%
¥ P ENANS WM S0E LIEY 22 0| 284UE Z&36t= 22 Ot LICH
g EERTE 32 24 32 34 3254
HE0I50KH (FE)(22) 9.79 20.39 29.70 54.28
(HIDXI 4 CHHI &) (5.34) (10.30) (15.71) (40.02)
Z2(Class)& & &t
HEO0I50KH (EE)A 8.83 18.28 26.31 47.62
(BIR X2 ChEl &) (4.38) (8.19) (12.32) (33.36)
HEO0I50XH (F&)Ae 9.07 18.81 27.15 49.27
(BIR X2 ChEl &) (4.62) (8.72) (13.16) (35.01)
HE0[50KH (F&)C 8.40 17.35 24.82 44.73
(BIR X2 ChEl &) (3.95) (7.26) (10.83) (30.47)
H=0/50KH (F&)C-W 9.44 19.56 28.28 51.29
(BIR X2 ChEl &) (4.99) (9.47) (14.29) (37.03)
HE0/50KH (=2)Ce 8.85 18.34 26.40 47.79
(BIR X2 ChEl &) (4.40) (8.25) (12.41) (33.53)
HI T Xl <= (# %I 0F3) 4.45 10.09 13.99 14.26
Z) HID A2 (HMX0F3) : KOSPI X 5% + INZBP S MA K2 2 0A 1-2Y X 45% + [KIS ZEHIIRI2=(1-2Y) X 55% + KIS = [ XI==(2-3Y) X
40% + CALL X 5%] X 50%
¥ A ENAES UH JUE LIEHY 2 0|22 2SHUE E&dt= A2 OteLICL
> oIS (SHSl: vipre)
o _ =32 _ OHAY AHE . SE e ISR | o so1gT
= A = RS | ZHU =9 AZ2XAH DJIE o=
& | -94.54 31.85 4.65 11956 | -1.55| 0.00| 0.00[ 0.00] 0.00 269 1.43 58.71
=] 947.91 29.71 4.08| -339.21[-55.14] 0.00[ o0.00] 0.00[ o0.00 0.30 | -3.15 584.50
3. KHtsig
> NARAE B (EH2l: B0k, %)
. =3 THAH AFEE SE-DNR = =9 _
o?gtf- FAl M s HEE Xt ZHLH & Q| Tea AS XA DJIEH j(|)1||:|L oI HEE
KRW 3,739 4,224 444 1,148 3 0 0 0 0 1,396 | -987 9,967
(1.00) (37.51)|  (42.38) @aa8)|  @1.52)] (0.03)] (0.00)] (0.00)] (0.00] (0.000 (14.00)| -(9.91) (100.00)
E 3,739 4,224 444 1,148 3 0 0 0 0 1,396 | -987 9,967
* () PHHIS
F) 2 AMPHSES THASHN=E MHASE L 012202 HOtHS Lotk ZSLICH
& | g 0|
&8 2A4HIS A&E AHHIS
JE -14.56 JIEr9.91
EDIHELOI = 9.69 SIVEEE == 14.00
SN | 0.00 SR | 0.00
S 0.00 S 0.00
THUALE -0.01 | THAALE | 0.03
TSN == 16.73 FSEEN = 1.5
olg = 6.40 ol = 4.46
e e 4.2 e e 42.38
=4 ‘ e 3553 ‘ ‘ =N e 3751 ‘ ‘
40 -20 0 20 40 60 80 100 -20 0 20 40 60 80 100




> FAYTY SXHIS CEE
=9 A= HI= =2 b=
1 DAL ®I|-HX 37.08 6 5.66
2 AAI 28 9.80 7 4.18
3 DAL SEHH-BE 6.84 8 3.10
4 DAL SA2-SHl 6.67 9 3.07
5 AL 6.40 10 17.19
AL 7| MKt 37.08
IAL|FE
IAL|REYHIEE
AL SA 2B
AACHH|OF
AT H|2F
AT SfSH
AACHTAH|A
AACHOIHEAH|A
7|E} 7.19
0.00 20.00 40.00
=) 9 gEpee s=2HeA 222 MELUCLH
> FAHAEY EXHIS: W =(Short) Z X &
=9 A= HI= =2 S
1 AAC RS 19.27 6 7.23
2 DA 5t8 15.63 7 5.93
3 DAL T MHIA 14.61 8 4.73
4 DAL HI|-HX 12.41 9 4.07
5 DA LBEAHIA 8.01 10 8.11
FAMAZH EXIH|F: Of £ (Short) ZX| M
TALIRE ; ; : 19.27
AT SRS I I
AAL|TAMH|A r I I d|14.61
IAI|HT| ™R} 12.41
TAT| UHEAH|A .01
TAEH|Of
AALH | 5.
TAAELT| A | 4.73
A TAHIA 4.07
7|E} 8.11
5.00 10.00 15.00 25.00
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EER 0.87 0.06 130 0.06
HE a2 2 A (M S 2 A 0.08 0.00 012 0.01
EEEEN 0.08 0.00 012 0.01
o en 257 0.16 3.84 0.17
H=0I50TH (F&)Ae SIEfHI = - 0.03 0.00 0.08 0.00
S 0i0 B0l 52 0.92 0.06 2.00 0.09
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I LTS : : : :
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B T o 2 28I A (A S 2 K) 0.04 0.00 0.04 0.01
EEEEEN 0.04 0.00 0.04 0.01
S e 277 0.32 2.85 0.32
HZ0I50H (F2)C SIEfbl s - 0.02 0.00 0.03 0.00
! 052 0.06 078 0.09
Wk [ zazmee =
I e 0.62 0.07 0.55 0.06
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EER - - - -
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e - - - -
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=g -
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EF(Class)g & &
_ ] 0.8805 0.5289 14094
H=OI50XH (Z2)A
=5l 0.9024 0571 14734
_ ] 0.6559 0.5225 11784
H=0I50TH (F&)Ae
=5l 0.6783 0.6067 1 285
_ ] 12806 0.5293 1.8099
H=Z0I507H (F2)C
=5l 13014 0.6016 1,903
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