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2 0l4S =035t XI==Dt St 3, BSOHBPII SHEYSLICH J2dlLt el EXAte 9X 3 72 =0H==AI2t 128 FOMCOIA 2 el 2ot It
OZ ot H=2 LR 3=6tH Otz SLICH

128 KOSPIE && & CHHI 7.32% é’%°*4214 17pt2 OLZ}USLICH OOl &2 AF D JI0IEAI AHMNAS &3I5HH K22l S0l A0l
2 XY 00 ASS XH—.Q%j Ol0l (et Bt HEFE S22 ZAMIH Ol ASLICH 113 WHI Al B2 =0l &3t JH20, 0= o2&
ol 128 3¢l gt (22 Al Heldt JHHEIO*"LIEP L5t RO KOSDAQ S22 L H [tet 22 X+=E S &4SUCH, &8 835t
= AN SA0 2EHE2Z JI06HH N== &S 0tZ}SLICH

20269 0Il= 0I= 32l 2156t JIE XS0 Al SXF U0 N AIES SR Hit20 ASLICH BIEH 252 HBM =2 II"JJ eI HAI
NS =22 48 U0l MYSLICH CHE =0t HF U080 Al HE =8 W22 Jisd2 ZHIt EQELICH Net exposure= &4 UHl =
H =Xote, ZEZCIL 242 ot HEHYLICH LONG ZXHUHAE BteX S 1T, SA=, A S BES dSot) A0, SHORT ZAAE
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02 THA AIEES Al DIZOIUSLICH (210 3E 2.712%, +0.129%p / =21010E 3.058%, +0.118%p) A K&t 852 016t EXHAe] | DI
F=2cl 2ot It & S22 =1 3= ASoIASLICH S SH= IIEZCE 2.5%Z SZoIUSLICH (HND] S SR 1212 215 &4 2/ A
2 Yol 3ME W 25 IS Aoz MUS SSARY} It IIE 4210lH 32122 SAC/}SLICEH OD10 801 M & EHZ, 0I5 29 2
M 2AS SOZ AEHS HA0 23E BT MA AIFN M2 XA SLICH
118 THE AIES A Dt2otUSLICH (210 39 2.990%, +0.278%p / 210104 3.345%, +0.287%p) JI=3cl 2ot I 2 3o et 3 2
S S22 21 3dles 2 B2 ASOIASLIC AN 852 X320l 4] S22 0|SotH, 2 S L0l A SIHSHA}ASLICEH K210
=S¢ GA AHZ HZ2SASLICH 2 SH= IIEZ32E 2.56% SZ2& II20l, 2 SHA 1212 215t A2/ AHAEZ MAIGHASLICH DU SSHE
st 220A J1=2Q| 'Selllol XD 'Sl Jtsd'ez HALJUD, 3 U 2ot Jtsdilis 2SS = DAl JIE 4000A 32122 E4
S0 J1EZ2 o6t 22 2H s ASLICH
1228 MA ANE2 2282 BEJSLICH (21 39 2.951%, —0.039%p / =110 3.385%, +0.040%p) MY =10 2e2lIt JIE32l 13 243 &t
ASt FC0F ASEN et S| 2242 SAH2Z NIt A RLYEJAUSLICH D0 FR22 ASAIE WL 2 016t B2t I HAl
=2l ot RIS Z AZSIUSLICEH DLt EI| 22lo 2R Y22 FA2Z = &) 32l 45 58 T2 AME E/RSLICH
18 =210 3cl= oteS MYSLICH 1128 I MU SSS2 BEHE SACZ BtSote 2&52 EU2LE, AU 222 2143 CHill =t 2
Z A0t S £ U= ZINIF A2ele=E LE2 BEUSLILH et MEHHOZ HI|JF 35 2HE 20/10 AL, 22U JIE32It elaez
MetE s 0t 2 AZULICH 0|28 EXNEENAM &M =10 Sel= el HelEJ =2 +FE2x Lo, 93X st S0 8 MA
ANE2 22 S22 dUELICH
> I (E) 2B (2651 : %. %)

2 X2 3ME X2 60 Z 2 9E 2 12)4E
HEOI0XH (HHE)N(2E) 1.96 3.32 7.86 9.18
(Bl Xl CHHl & 1) (0.90) (1.29) (4.18) (4.71)
=3 (Class)g & &
HSO0I30KH (ME)A 1.78 2.96 7.30 8.42
(HIXI4= CHHl A1) (0.72) (0.93) (3.62) (3.95)
HEO0I30KH (XHE)C 1.70 2.78 7.03 8.05
(HIXI4= CHHl A1) (0.64) (0.75) (3.35) (3.58)
HSO0I30KH (ME)S 1.81 3.01 7.40 8.57
(HID X4 CHHI 4Dt (0.75) (0.98) (3.72) (4.10)
H=O0I30XH (RHE)S-P 1.82 3.04 7.43 8.59
(HIXI4= CHHl A1) (0.76) (1.01) (3.75) (4.12)
glw Xl 4=(#XI03) 1.06 2.03 3.68 4.47

F) HIm X2 (HXI0T) : KOSPI X 3% + OHZBP SEMAX 2= 20 1-2Y X 27% + [KIS SEIIX2=(1-2Y) X 55% + KIS S X %=(2-3Y) X
40% + CALL X 5%] X 70%

¥ 9 ENAE2 W JUE UEYE ¥ 0lciol 2PEHNE &= 22 OtdLICH

= 214 F 224 z2 34 x2 54
HEO0I0XH (HHE)(2E) 9.18 16.82 24.48 32.04
(Bl Xl CHel & o) (4.71) (7.53) (9.58) (17.91)
Z2(Class)g sl
H=O0I30XH (RHE)A 8.42 15.22 21.92 27.54
(Bl X< CHHl & D) (3.95) (5.93) (7.02) (13.41)
H=O0I30XH (RHE)C 8.05 14.43 20.68 25.38
(Bl X< CHHl & D) (3.58) (5.14) (5.78) (11.25)
H=O0I30XH (RHE)S 8.57 15.60 22.55 29.95
(Bl X< CHHl & D) (4.10) (6.31) (7.65) (15.82)
H=O0I30XH (RHE)S-P 8.59 15.58 22.49 28.72
(Bl X< CHHl & D) (4.12) (6.29) (7.59) (14.59)
gl W Xl == (#XI0t3) 4.47 9.29 14.90 1413

=) HIm X ==(HXI0t3) : KOSPI X 3% + OHZBP SE M X+ 20 1-2Y X 27% + [KIS SEIIX==(1-2Y) X 55% + KIS S| X==(2-3Y) X
40% + CALL X 5%] X 70%
X 9 EXAA2 W JuE UEHY = 0lciel 224 nE B&5t= A2 Ot LI

p OIS S (E49l: viorel)
=z A il = EEPIN =
S e — - LN O el IUE=T S | oz
Z= Al Ha = AEER [ ZU PSge] ASTAH JIE o=
= | 28.71 4.60 0.63 —g24|-12.14] 0.00| 0.00| 0.00] 0.00 -0.36 | -0.18 12.01
o D) 44.10 2.43 0.74 -14.96 | -13.88| 0.00] 0.00| o0.00[ 0.00 -0.27 | -0.48 17.67
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> AL E (SHol: sHot
= = 3 TIHAH AFZZ EYTHA =
ssig sd nYyE Cieyg P eInEL | g HatE
= =N A ol HetEx | = e ASTtAH  JIEH o=
KRW 174 640 86 50 0 0 0 0 0 130 -165
(1.00) (19.02) (69.85) (9.44) (5.48) (0.04) (0.00) (0.00) (0.00) (0.00) (14.18)| -(18.00) (100.00)
8 Al 174 640 86 50 0 0 0 0 0 130 -165
* ()24 H=E
ZF) A MR ESEO JJASHsE HASE L 022 BIIHS ZE6HA LSLICH
& Dl =gl
it 2 -HIS ot 2HHIS
JIEH ~19.40 JlE -18.00 Bl
ERJNE=IT= =3 3.9 ERJEEINT= =3 14.18
e 0.00 ST 0.00
2S5 | 0.00 2S5 | 0.00
ThaarE | 0.00 THAALE | 0.04
SR = 6.31 TSEX} = 5.48
e = 9.32 S = 9.4
A [ d 70.11 T C A 69.85
Fa ‘ == 19.74 ‘ ‘ ‘ Al ‘ == 19.02 ‘ ‘
40  -20 0 20 40 60 80 100 -40 20 0 20 40 60 80
> FAYSE SIS (91 :
=2l A=H b= =< A=Y HI=S
1 DAL ®I|-®K 50.23 6 EEN= e 3.88
2 DAL JIEI2E 5.90 7 DAL UBEAHIA 2.62
3 DAL SAZ2-EHY 5.56 8 DA 58t 2.54
4 DAL 2SEH-22 4.97 9 DAL RE 2.47
5 HI b 4.16 10 J|E 17.67
FMAZTH EXHH|IT
AL 7| ™R} 50.23
AAT|TEFRS
AT SA 2 EHHY
DAL 2SR RE
Hl&bE
AAEFH|Of
TAEFAERAMH|A
EESHLE
AL RE
7|E} 17.67
0.00 10.00 20.00 30.00 40.00 50.00 60.00
F) A IEIE2 SH=2HAHAL HEIRES WGSLICH
> FAAEH EXHHIS: 0 (Short) EXI&
=< A= b= =< HEH b=
1 DAL HI|-HR} 34.96 6 DAL LBEAHIA 417
2 DAL JIEI2E 18.10 7 DAL EI|-E 417
3 AAACH D H- R 8.52 8 DAL JIH-ZY] 3.51
4 DAT T AHIA 8.03 9 2AI 2571 3.43
5 DAL SSHY-BE 7.48 10 JlEt 7.63
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FAI| 7| FK} == 34.8

IATTEEE | 18.10
FACH|A A — 8.52
AT|TAH|A  — 8.03

)]

DA RETHRE o 748
TAO| QHbAH|A = 4.17

DACHH| AL - 4.17
FAT| 7|7 AH| = 3.51
oo el 3.43

J|E — 7.63

10.00 20.00 30.00 40.00

> ST &9 1085 (49 : %)
EE z=29 b= = =29 TE
i COINE =0 9.68 el =0H02500-2710-02 3.01
E] =1002250-2806(25-4) 7.94 ygenza KODEX 2IHti~ 2.72
BN AEET 5.27 el SRE NI L1312 2.02
- ] H XSO AH (A B9 E
sagw 2 .
4 & == 4.07 9 & 20251226-31-41(H) 2.01
5 BN SKGH0l S A 3.19 10 el CJ ENM27-2 2.00
0 AMS SHHATA WSS SSENES BNZAAES HE 2)|SYE DA L ZAEDAES ZD5H & USUCHLQEHDFA
http://dis.kofia.or.k) B, B3 MR AIAOIE A £318t 2I|ALE DA L ZAEDMNE = HASSR DN AT ZA0| H0IE + USL
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v 2 g ERE3F U
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=== Pgse B2 o HIZ g8 =20} £ 3} o5 bl
SETT 347 48 5.27 R KRW [ 2200 &1 &%t
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HXFEFDIALTH (A BH9HE -
stol= 2025-12-26|2026-01-2 .
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S T = ] 0.32 0.05 0.65 0.10
oy oH, = =
?AJHE ij;fffi; 0.19 0.03 0.28 0.05
o B 0.51 0.08 0.93 0.15
EPEL 0.23 0.04 0.33 0.05
XA 8 AL 0.16 0.08 0.16 0.08
THOH 3] A 0.38 0.18 0.37 0.18
BT T AHS 23] AHAIEHRI X 0.01 0.01 0.01 0.01
UBIALR 22| 3] At 0.01 0.01 0.01 0.01
B2E 0.56 0.26 0.55 0.26
HE0I30XH (R E)C IETER 0.01 0.01 0.01 0.01
ST Bt 0.11 0.05 0.22 0.10
0K 0H, oo =
?AJHE ﬁf;ltffg; 0.07 0.03 0.10 0.05
T EP 0.18 0.08 0.32 0.15
EPEL 0.08 0.04 0.11 0.05
XA 8 AL 0.02 0.08 0.01 0.08
THOH 3] A 0.02 0.06 0.01 0.06
B ST AHS 23] AH(AIEHQI X 0.00 0.00 0.00 0.00
UBIALR 22| 3] At 0.00 0.00 0.00 0.00
S5 0.05 0.15 0.03 0.15
HE0I30XH (RHE)S ETE 0.00 0.00 0.00 0.01
EE T by 0.02 0.05 0.02 0.10
OO I xpzsoe =
=) AU~ Ads 0.01 0.03 0.01 0.05
=
E¥l 0.03 0.08 0.03 0.15
=UNAA 0.01 0.04 0.01 0.05
XHo 2 & AL 0.04 0.08 0.05 0.08
THOH 3] A 0.03 0.05 0.03 0.05
B ST AHS 243 AH(A EHQI X 0.00 0.00 0.00 0.01
UBIALR B 2| 3] At 0.00 0.00 0.00 0.01
S5 0.08 0.14 0.09 0.14
HE0I30AH (X} &)S-P ETE 0.00 0.00 0.00 0.01
EE = -] 0.03 0.05 0.07 0.11
D%[;HH’ ENZHE2 S 0.02 0.03 0.03 0.05
iz MHIA 222 : : : :
E¥l 0.05 0.08 0.10 0.15
EEPE L 0.02 0.04 0.04 0.05
* HEO| &=XHAEM(II2HHE) (Yl HIg
+* J|EHHIROI S HAAINIE, Z2 SO/ 8 U ZHHI2 S HOUH AR . B=2MoR NS HIRORA Wii-ENE42= Mels 2ALICH
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