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BOHSH AZOl 2E0 A 51X LB, ABHENHUA I3 BN LHFH= HSAS(ABLAN, JIELS
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HE0I70L & XH (F=4A)Ce J|E0HA 1,671.29 1,766.52 5.70
F) IS0 EXNXI LEENSHS L2(0Y), E2(20)ole B L= SHS(MESSEE) 28 A0l BEE = J1H22 HEQ &Xtat
oz wHE LolEW ER4Z U A2 28U

o2 ==L XS 2 A

HEO70L I (FA)N(2E) 20260317 44 3,744 1,821.01 1,809.28
HE0I70LZ R (F4)C 20260317 0 3,672 1,746.42 1,746.42
HE0I70LZ R (F4!)Ce 20260317 1 194 1,766.52 1,762.15

=) SHHESE D= HEX 25 HOE ZELICH




ol 2FELICH

Long-Short®™

[
=

ot

LICH

b

Moz g

i HIWXI== CHEl 2.67%p

=0
LICH.

Jl

=
PYa=]

=
of

)

=
o

J|

ES

38.78% &t =0t

—

2 5.61%(C2cH

=
=

ol
[2F L KOSPI

A
—T

mx_.._,ur M [ o
X8y wmulol g DA
Drs RQRC Wy Ny
== AR - o
woW o mE 0 m A
Az ™ ks ZK gI=
. o S5
a¥s wIo m: mp®
DA_I\_ m_mMo ﬂm\ Au_me_c
= W NEST Ay RS
ol =0 RO ..lﬂﬂ
2 5l =2 M@ 203
o _ L= W S=Ar
ol S Bes = S K,
W Tz Llﬁ._ EEO|_AO
Hy =S~ Bw ol
] I WSo_ Uo gy ,_Aamwmf.
QWS MW 2y WS
Al u c
Mlx oW wg Py
WM<l EmEH R o RI ot
REM K5 ZA TEO
A_%d HWWU\_ .rolo._ w._.mmor.ﬂml.
o= HWpm for D8
2 35t = M B
~Ng WRry WX DR
= ®r = Kk S o gl
zr 4 S =< w0 .
Rr < S o
2 o0 o =5
Amw T80 . %0 0[0 S
SR R R
=:T_,__mf. lgm Y = ™
|M m._ﬂo O_|H__.=_ IQ
2 s 3 LS
S UsZ T s
mgﬂ oW ol RS
R i — 8]
WQ HORODY 5= & AHE m._ Ej__x_ﬁ
S J K0z BER 5 I
SRR e wa 5
B0 - 10 r o1 4 O
WESRHATT wE 2%
m,l_Lm O_A'o .[ML ;Ouﬁ
s B ST %mﬂ
- U N o iR U R
MLWMAOM%_& 4@ 037
N A< i X
,rﬁi_,om Jz wilr
IR GORNS O mE
WED oK< WS xS
P almy LW game
o ,m:ﬂmoaﬁﬁ oDrmM#AgMo
NH3Rac S3nRUy
onflsorx Yo} =
I R bR
|m_ W 00 = 1mmD_,OFo.TNo
WEE._O_MBM 5 O A=
SRR EH B X amil o
o go o o = o OF o
op P S A B U SR
%w_mM,o %:@L.D:%:l_,omw.xmuom.:
K. CE TG, NS0
i e T Rt Il
J 240, Y w
a @KoM A 2y 20 gy K
oMo . o oo o
o) <@ Xz g OlR M 5 O
K,mMH_ mﬁmmﬂ mﬁomm_._m_x_.mwﬂﬁ_
a A oy 1O 1K to U0 = o or
PV MT HE S WA DB WA <O

X ST, ®

=]
ul}

ICt. LONG ZXE0IM=

—
=

()

M Gross exposure
G001, JIH HE2

3

F A

S
er

SHORT Z X &AM A= Xt
o AT

~

tH, 21A3 2tel

[

£



> JIZHFH)F=AE (E+%1 = %, %D)

s 2 3Me 2 6He 2 9He 22 1200
HEO0I70AEIH (FA)(21) 5.90 10.67 14.64 24.07
(Bl X4~ CHHI S It) (2.96) (6.53) (8.51) (15.89)
Z2(Class)g & &

HE0I70AEXH (F=A)C 5.61 10.04 13.66 22.67
(HIRXIZ= CHHl &A1) (2.67) (5.90) (7.53) (14.49)
HE0I70AEXH (=41)Ce 5.70 10.23 13.95 23.09
(HIRXIZ= CHHl &A1) (2.76) (6.09) (7.82) (14.91)

HI WXl = (#IXI0F2) 2.94 4.14 6.13 8.18

=) HIW X 4=(HXI0t2) : KOSPI X 7% + HZBP ZSEHA X 2= 20 1-2Y X 63% + [KIS SEIIXI==(1-2Y) X 55% + KIS S| XI=+=(2-3Y) X
40% + CALL X 5%] X 30%

#* 9 SENAAE2 N JUE LIEY & 0l 2EdUE 2&86l= A2 OtLICH

T z2 14 z2 24 x 2 34 %2 54
HEOI70L I (FA)(2E) 24.07 37.39 51.60 74.84
(Bl XI<= CHyl A ) (15.89) (25.07) (34.24) (57.60)
ZZ(Class)g &2

H=OI702EXH (FA)C 22.67 34.29 46.49 65.08
(BlmXI== CHel A1) (14.49) (21.97) (29.13) (47.84)
H=O0I702EXH (F=A)Ce 23.09 35.22 48.01 67.97
(BlmXI== CHel A1) (14.91) (22.90) (30.65) (50.73)
Hl W Xl = (BRI 0t3) 8.18 12.32 17.36 17.24

Z) HIWXI4=(HMXI0L3) : KOSPI X 7% + OHEBP S&MAKXI%= 20X 1-2Y X 63% + [KIS SHIIX4=(1-2Y) X 55% + KIS SII X 4=(2-3Y) X

40% + CALL X 5%] X 30%
¥ 9 SENAH2 UHH JUE LIEY & 0o 2EdUE 2&6t= A2 OtdLICh

> oUF S (EH9l: wuorel)
- =2 T AL E e SEXa BAUEL| 5 g sors
= A = RS | ZHU =9 AZXAH DJIE o=
A 0| 825.62 -0.01 0.16 -291.90 | —184.14 0.00 0.00 0.00 0.00 6.28 | -10.53 345.48
=l 1,677.89 3.52 1.54 -557.07 | —705.56 0.00 0.00 0.00 0.00 2.88 -6.79 416.41
3. Ktatsd &t
= (SHSI: 24Brel, %)
=3 =l Lass foo | =8¢ feoimee| 5 | jaze
T = = A os RS | ZHU =9 AZ2XAH DJIE o=
KRW 3,298 1,898 311 829 -14 0 0 0 0 385 85 6,793
(1.00) (48.55) (27.94) (4.58) (12.21)| -(0.200| (0.00[ (0.00)[ (0.00)[ (0.00) (5.67) (1.25) (100.00)
& 3,298 1,898 311 829 -14 0 0 0 0 385 85 6,793
* () PHHISE
Z) 9 MARASES HMASH=E HHESE L 01423 BIHUS ZTE6IA LU
& Ol g |
THatE A -8HIS THatd 14813
JIEr == 12.35 JIEF I 1.25
eoiELN=2 = 6.11 EDIIEL02 = 5.67
sexe | 0.00 SR [ 0.00
SE4F | 0.00 SEA 0.00
IH4AE | 0.39 maE  -0.20 |
Neex [— 19.27 e = .21
ol | 0.16 o= = 4.58
w0113 T e 27.94
=N : : 6059 ‘ =N [ : = 48.55 ‘ ‘
0 20 40 60 80 100 -20 0 20 40 60 80 100




> FAATE EXHIS (29 %)
=9 A= HI= =2 A=Y HI=
1 DAL ®I|-HX 53.92 6 DAL HA 3.62
2 DAL JIEIZ S 8.31 7 DA SAIZ-SHl 3.27
3 DA JIH-EH 4.85 8 DAL RE 2.71
4 DACH HI 4.01 9 DA 58 1.97
5 DACH®I|-HKL 3.72 10 JEt 13.63
FAASEH EXHH|IZ
AT M7 | FK} 53.92
IAN|7|EISS e (3.31
IAL| 7|4 = 4.85
AR
AAEHHT| R}
AAT| AN
AT A 2. EHY
TAEIRE
AL SIS
7|E} 13.63
0.00 10.00 20.00 30.00 40.00 50.00 60.00
=) 9 gEE2 s2HNAS YERES GELICH
> FAAEY EXHHIS: 0 =(Short) Z X4
=9 A= HI= =9 A=Y HI=
1 DAL HI|-HX 32.35 6 DA 58 5.85
2 DAINT MHIA 17.65 7 AT JIEIE S 5.72
3 DACH ABEAHIA 13.57 8 AT A 3.06
4 DAL I H- & 7.57 9 DAL M 2.78
5 DAL 2SS -BE 6.54 10 JlEt 4.91
FMAZH EXIH|F: O £ (Short) ZX| M
FAT|HI| A | ] ] ] : = 3235
AT TAH|A d 17.65
FTAEFUHEAH|A [ 13.57
AT 7| A& 7157
AL 2EEH|EE 6.54
RESke 5.85
IAL|7|ERES 5.72
FanzH A 3.06
IATAY B 278
7|Et 491
T
5.00 10.00 15.00 20.00 25.00 30.00 35.00
> SN0 49 108 (2] : %)
=2 =54 HI=S 22 =359 HI=
1 FA [SE=FSP\} 12.96 6 HEENSA KODEX 2004 201t A2X 4.36
2 JlEt s3age 8.28 7 SIIME 20 3.55
3 T A SK3H0I &l A 7.99 8 T A HOA &2 2.29
4 JlEt EHZ(B2EXNER) 6.30 9 JlEt REPODH=(20260316) 2.24
5 HEENSA KODEX Q1A 5.35 10 HEENSA KODEX 2AEH5082HA 1.99
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=B =5l
T S0 IE e IE
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EEL . . .
e ENCEEED . . .
NEEEED . . .
B4 e . . -
HEOI70ARTH (FA)(28) SIEfBI e 148 0.02 0.03 0.00
S0 EHA4E| 2503 0.32 17.44 0.24
o | Eumaees 11,51 0.15 8.85 0.12
S0 Amix ez : : : :
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A A 13.53 0.17 12.42 0.20
EER 7.68 0.10 6.94 0.10
EEL 12.80 0.17 1157 0.17
B = ) A1 248 AH (A 121 T) 0.37 0.01 0.33 0.00
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