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OHOICHA H=01 30 S NHEXHAIE 1S (HHEE) A AC815
OHOICHA =0/ 30 S MHEXAE 15(HHES) C ss2 AC816 HLBHK &S
OHOICHA =0/ 30 S MHERAIE 1S(HHES) S B7309
OHOICHA =030 S NSRS 1S(HHE8) S-P B7310
BHEQ ER EXE SAHBECS(ESMAY), WL E, =18, 5188, 218 ESESpSPSiel] 2012.10.09
o292 oo =Jjs02 ©go
2272 2025.07.09 ~ 2025.10.08 EPST o0l el
<HBERI P>
EBEXIII T SHH Ol Al o ASTHAI 20| gl 20l FEQLICH
CAOITION CHEF DAl RRE A AR
HZXF MO0 = EXRHAIERS] THMOIOI CHAHA S 15.4%(AS Kl 14%, NBASH 1.4%)2 HEZ AFE S FUCH
Ol2fst AS2 HOIO G2t BBAS(0IX, BHYAS)0| 2/ 05101 FR0= 22N FENLE LA 25
cxaco g | @2 BSLS(OIK, HEAS)0| 2HEHEE 2ol A0S R A58 SN0 HULSHER SLIM
TAESE A LICH XEAIBE AEIS SR A H2S 14, 012 BHE 2 DAIOH 28t ALEHS & DGHAID] BIZLICH
<COIZHEINE P KION CHEE DAI>
ASHE A MA0XCI20 (12 HSHEHHE S0 S SRAS0 Y3 AKX B = XIS 2o5AS
SHGHS AIEOI 2E0 BHAME 61K LOB, HSHEHHA I QSA RS 2AS(AZ LA, JIEAS
To S EAS(H2LZANN B BAME EXFEBA 2T 14, 012 HIE 2 TrAOI 28H AFEHS & DSHAID] BHEL
k.
J =T OFOICHA O AU RHAH 2 2 () WA S 23l AF stLre s
DB=T, NFSECF, IS T, B0y, A5 0TE
BHOH 3| AF B ABENSA, S2/0H, QLSNSA, 5ILISH, oLt | UBHAFR2H2] 3] A} SHLIE S AJHI A
=2
EaNAS 510 2el+all 2ABS EPoHs ZADHC(0H0ICHA H20| ZAID)0 30% 015H2 SXH6HH, LI Xl =
o = WRESHCS(DOICHA SR D) =2 SRBLICH ZADHES ik HEO| = 2SS M0 S2MAS UIFs OHY
d&< S8 5t M2H(Event Driven, XU H2H)S 28, TIIXI40] S0 2H 0| HHH0 SEADE =60, HARHCS= =2
M SIZO EXE Sat OFEEOI 0| X 2012 =R LICH
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HEgy 3= PIES ol s2s
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HE0I30KH (HE)(S) Z=XHAE % (C=A-B) 926.92 910.88 173
ga 225 = 4 (D) 702.37 681.18 3.02
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Z2(Class)g J|=JHA &g
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H=0I30XH (W =)S J|Z=0H 1,150.09 1,163.65 1.18
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H=0I30KH (W 2)A 20251010 18 507 1,239.72 1,203.93
H=030XH (M=)C 20251010 6 181 1,213.84 1.182.73
H=0I30XH (MM 2)S 20251010 0 19 1,163.65 1,136.99
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s JI2t =210 3dle HMZ2 &SatASLUITH

79 2D 22lE ABE SFO0F NIASYSLICH(RZ D 3E 2.458%, +0. ooa%p/ D109 2.79%, —0.017%p) A AIRS S QIR 2tA

HSES EUESLILH 2 SA= IIESCIE 2.5%2 HEHUX| SZoIU2UL, S S 2012 3HE W 25bp 2160t Jtsotlle ZRE JolEHA

E MAIGHASLICH ECB= JI1&E32lE SZ6tH, It 2Ist JI&E2 &L i; 2= JUCHD AIAMGHASLICH 8HH O] HE FAl JIE32E

4.25~45%% SZOIU2LE, HERR 2210] 215t 2 2JAS HAISHASLICH

82 THH AES ABE 202 DIASIYSLICH (21 3E 2.427%, —0.031%p / Z110H 2.813%, +0.023%p) X 0|2 UK HEI}t 2 Z0

Z ot X TH, HEQ S2l2st JItHZ EH UL == 32le ot %%‘o} SLICH O L 0= PPIDF Ol &S &35t S 2AMZ 2!

St 20t A4S ItsH0l HECIGIJASLICH el MHE 2 S22 == =&)| 22t 4SdtH 22U M 22l SAI EHI| 20t EUHEAS

LICt &tH 2Sf= IIE3CE 2.5%= SZOHUSLICH il SSARA 1210] 215 2==2/AZ MAIGHH, 10& 25t Jtsd 2 AMAGHASLICH

92 21 2ols AL OHLSHASLICH (2D 33 2.583%, +0.156%p / 2010E 2.940%, +0.127%p) =L JIE22l 15t I 120l ZEI5H0 =2

1 2ele ASEIASLIC 0l 9E2 D8 X E 2rQ ASOR HE 228 4.00~4.25%2 25bp 0156t6tY&SLICH deilt ECBE JIE22IE =

Z5t1, BOJ= J|EZ2l AUAS ANAIStE S == SHE M9 E*EIQP A0 MNAZAUSLICE A0 012 E M S S SHIAS2 HAAHA

o 23 Z0 tist YHAESZ J|E=32l 25t &0 L43EH =210 2el= A4SoHASLICH

108 21 22l U223 SSS MUSLICH Sa2;2 HE (HHl Sl CISHE dNZ 22 XS IL20, 25.2Q GOPIF M| tHH| +0.7%E DI

Eole S U BI& 206t 315 552 20| %ﬁLIEP ol M2 RSt in P S22 Zo5tH J|EZ32 FIOt oG HE2 MstHCe =2

THEHSELICH CH2H 9 22l A4S 2 21 222 A0tA0 A0 et Sele AR SSHS 2 122 MU LICH

> JIH(FH) U E (491 : %, %p)

=2 =2 3 =2 60HE =2 9E 22 124E
HE0I30XH (HE)(28) 1.33 5.79 7.08 8.31
(BlmXI== CHel A1) (0.37) (3.20) (3.70) (3.68)
Z2(Class)g &g
HE0I30KH (RHE)A 1.15 5.42 6.52 7.56
(BlmXI== Chel A1) (0.19) (2.83) (3.14) (2.93)
HE0I30KH (HE)C 1.06 5.24 6.25 7.20
(BlmXI== Chel A1) (0.10) (2.65) (2.87) (2.57)
HE0I30KH (HE)S 1.18 5.49 6.64 7.73
(BlmXI== CHel A1) (0.22) (2.90) (3.26) (3.10)
HE0I30KH (THE)S-P 1.19 5.50 6.65 7.73

(BlmXI== CHel A1) (0.23) (2.91) (3.27) (3.10)
HI Xl <= (BIXI0H3) 0.96 2.59 3.38 4.63

=) I X 2=(BXI0t2) : KOSPI X 3% + OHZBP ZEMAXI = 20 1-2Y X 27% + [KIS SEIIXI==(1-2Y) X 55% + KIS SI|XI=+=(2-3Y) X
40% + CALL X 5%] X 70%

#* 9 SNAFS N JUE LIEY & 0lefe] 224 UE 2&6l= A2 OtELICH

= =214 z 2 24 z 2 34 z 2 54
HE0I30/H (HE)(2S) 8.31 16.58 24.70 33.51
(Bl XI== CHEl A1) (3.68) (6.16) (8.87) (19.28)
ZF(Class)g & &

HSO0I30KH (M E)A 7.56 14.98 22.14 28.97
(Bl XI4= CHEl &2 (2.93) (4.56) (6.31) (14.74)
H=0I30KH (M E)C 7.20 14.20 20.90 26.78
(Bl XI== CHEl A1) (2.57) (3.78) (5.07) (12.55)
HSEO0I30KH (M E)S 7.73 15.36 22.83 31.41
(Bl X4 CHEl & 1) (3.10) (4.94) (7.00) (17.18)
H=O0I30XH (XH&)S-P 7.73 15.34 22.73 30.19
(Bl X< CHEl &) (3.10) (4.92) (6.90) (15.96)
Blw Xl 4= XI0t=2) 4.63 10.42 15.83 14.23

=) WX (HX0t3) : KOSPI X 3% + HZEBP SEMA X2 = D 1-2Y X 27% + [KIS SEIIX2=(1-2Y) X 55% + KIS S X +=(2-3Y) X
40% + CALL X 5%] X 70%
¥ A ENAES AN JuE LIEE # 0|2 2EdHUE E&6= A2 Ot LICH

> EREY (291 wora)
=3 M ALE SE XA cH =a
- s i _ =< N DNUER] 51 | zoay
ESN A = AEER [ =W A9 ASTA DIE o=
& Dl 52.41 5.78 0.77 -18.98 -2.95 0.00 0.00 0.00 0.00 -0.53 -0.20 36.31
=] 28.71 4.60 0.63 -9.24 | -12.14 0.00 0.00 0.00 0.00 -0.36 -0.18 12.01
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O?iﬂ; EN El e =L o JlE Jj<|>1|EH§x S
KRW 180 639 85 0 127 -7
(1.00) (19.74) (70.11) (9.32) 6.31)] (0.00) (0.00) (13.92)[ -(19.40) (100.00)
& 180 639 85 0 127 -7
* ()L IS
F) 9 AR M SO TMESHE WRAEE = Ot FOHAI et s LICH
& D) =l
&8 IA4HIS A&E 2AHHIS
JE -17.52 JIEH -19.40
SllE=t=T =Y == 13.89 29012 =3 13.92
EE, | 0.00 Swip 0.00
N, 0.00 s 0.00
HA4ATE 0.01 THAAE 0.00
S = 6.15 Lo = 6.31
oS = 7.48 ois = 9.3
Tha [ 3 71.18 T [ 3 70.11
=N ‘ 18.80 ‘ EN e 19.74 ‘
40 -0 0 20 40 80 40 0 20 40 60 80
> FAHEY EXHIS (e
=< A= HI= =< 2= b=
1 DAL ®I-HX 48.85 6 DA SA2- Sl 3.55
2 DAL 28 7.29 7 DAL A F 2.78
3 AT JIH-EH 6.59 8 DAL RE 2.51
4 DA T HHIA 5.84 9 DAT| Hle 2.26
5 DAL ST 22 3.60 10 JIE 16.75
[ALMI| MR} 48.85
aAmag
TAL| 7| A&
[AI|TAH|A
DAL 2SI EE
AT AR
TAET| A F|
2ATRE
ERSp
=
0.00 10.00 20.00 30.00 40.00 50.00 60.00
x) 9 UEPRS B#RNYAL PEP2S BGEUCL
> FAMAEY EXHHIS: W< (Short) ZXI &
=<l EEE HIS ?l EEE B
1 AL 28 25.27 6 DAE RE 6.47
2 AT MHIA 20.48 7 DAT| 5 3.55
3 DAL M 15.85 8 AL @225 1.91
4 DA S 13.87 9 DA LBFMHIA 1.76
5 DAL 223} 7.09 10 | EF 3.75
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X2 8 AL 0.15 0.07 0.16 0.08

ZHOH S| A 0.36 0.17 0.38 0.18

T AR 2HE| AL(AEH ) 0.01 0.01 0.01 0.01

UBIALR 22| ) A} 0.01 0.01 0.01 0.01

S48 0.53 0.26 0.56 0.26

H=Z0I30XH (HE)C JIEH| S x* 0.01 0.00 0.01 0.01

SN EHS+2 0.09 0.05 0.11 0.05

G%UJHH' ﬁfﬁ%;ﬂrf 0.06 0.03 0.07 0.03
=2 -

2Rl 0.16 0.08 0.18 0.08

=21 2H Al 0.08 0.04 0.08 0.04

Xtk 2 AL 0.01 0.07 0.02 0.08

EHOH S A 0.01 0.06 0.02 0.06

BT AHE 25| AL(AIEFRI AT 0.00 0.00 0.00 0.00

LBIAR 22| 3 A} 0.00 0.00 0.00 0.00
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