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2. 283W UL 4AE B
p 2=F 1}

2EI|d4sot Y HEE= +1.71%, Bluks= -0.11%2 =24E2, HluW Xl CHHl +1.82%pt Ot2HZ oA SL
Ch. 2SS4 00 JILBHE0l & +1.42%pt, S22FIF 2 40.16%pt 2 M0 IS 0B SLICH

22J|2t SO DHFES ESFME ZEHAE SIHAEIN EXHME 220 Mt 2UHSAE S22 HE6HD
BtAA SHNAS BJASLILH

HEDIZ2E SO & HEE= KOSPI200KI =€ =Fol=e ZEZ2|2, KOSPI200KI =& =, KOSPI200XI =2 F=Fot=
ETFE DH2=5t0 FAIHQUHIESS 99.5% =22 KX otHSLICH. £ =42 Mo Ei@it(Long—
Short), AZ Y 2 (Scoring Model )0l 2 M=H ZSSLE (Tilting) M2F, CIASH HEIE 2AE(Active
Quant) &2f=2 P AlotRASLICH
p SAEE L 2SHE

228 FOMC 22| 2IA2 AR SE#SLCH. DL dA2C 23E DEXNER 2JF NEW 01=x 2l
b 2580l e, Z2UHSAeE A SE2 BE/UASLICH. &5 2UHSAlE &5 AZY ol 2= HHX
HO et gE480] #2E 2oz BAULICH 01 HEW = 28 FOAUXNK=IF MZL0IZE IS0
Cet, HUXl D120l =2 Bsd8 22 = ASLT

S22t 2USAE 8tARH S50] XfE A2 B0l0, 5= ZIREY 26l L AlI/Z2R/2F S MI&=F
HA S2FEAMHI 00 E 2o TEELICH.

G HE= QEAHCE E BlRX4+5 HYNOZ =S 4 U= HYHISS 99.5% =FT22 KAlotd, Hg
MEL S20 st H=2 AEHIEES XS WEAULICH. 00T E=x=A2k(Long-Short), S=EEE(Tilting
ek HEIE FE(Active Quant) X2 S st xtLEdMetgs ASE o™ LICH
P D2t E (S92 : %)

Z23ME | 22608 | 2292 | 2I21200E | =224 =234 z 254
= Gl A 22.11.25 ~ 1 22.08.25 ~ | 22.05.25 ~ | 22.02.25 ~| 21.02.25 ~| 20.02.25 ~
23.02.24 23.02.24 23.02.24 23.02.24 23.02.24 23.02.24
BNKAFép(O_,%E_%}ii%_T_R 1.71 1.19 -5.88 -8.41 -16.85 24.72 -
( BlX==0igl S ) (1.82) (2.10) (2.01) (2.32) (5.31) (11.94) -
Hl w X £ -0.11 -0.91 -7.89 -10.78 -22.16 12.78 -
EZ%(Class)g &
Class A 1.62 1.01 -6.13 -8.73 -17.44 23.41 -

( BlX==0igl S ) (1.73) (1.92) (1.76) (2.00) (4.72) (10.63) -

Hl w X £ -0.11 -0.91 -7.89 -10.78 -22.16 12.78 -
Class A-e 1.65 1.06 -6.06 -8.64 -17.27 23.78 -

( HlmXI==0hgl 4 ) (1.76) (1.97) (1.83) (2.09) (4.89) (11.00) -
Hl w X % -0. 11 -0.91 -7.89 -10.73 -22.16 12.78 -
Class C 1.47 0.72 -6.54 -9.27 -18.44 21.23 -

( HIR X Z4=CHHl &1 ) (1.58) (1.63) (1.85) (1.46) (3.72) (8.45) -
Hl w X &= -0.11 -0.91 -7.89 -10.783 -22.16 12.78 -
Class C-e 1.57 0.92 -6.27 -8.91 -17.77 22 .68 -

( Bl XI*EHHI /\*I’J) (1.68) (1.83) (1.62) (1.82) (4.39) (9.90) -
H o X = -0.11 -0.91 -7.89 -10.78 -22.16 12.78 -
Class C-F 1.67 1.10 -6.00 -8.57 -17.14 24.08 -

( HIR X Z4=CHHl &1 ) (1.78) (2.01) (1.89) (2.16) (5.02) (11.30) -
Hl w X &= -0.11 -0.91 -7.89 -10.78 -22.16 12.78 -




Class C-P2 1.52 0.82 -6.40 -9.09 -18.10 21.97
( HIZX20HHl S ) (1.63) (1.73) (1.49) (1.64) (4.06) (9.19)
H @ X = -0.11 -0.91 ~7.89 -10.73 —22.16 12.78
Class C-P2e 1.60 0.97 -6.20 -8.82 -17.61 23.05
( HIZXI2CHHl S ) (1.71) (1.88) (1.69) (1.91) (4.55) (10.27)
Hl @ Xl = 0. 11 —0.91 —7.89 -10.73 —22.16 12.78
Class S 1.65 1.08 -6.03 -8.60 - -
( HIZX 208l S ) (1.76) (1.99) (1.86) (2.13) - -
H @ X % 0. 11 -0.91 ~7.89 -10.73 - -
Class S-P 1.65 1.07 -6.05 -8.63 - -
( HIZXI2CHHl S ) (1.76) (1.98) (1.84) (2.10) - -
Hl @ Xl = 0. 11 —0.91 —7.89 -10.73 - -
Class J-e 1.67 1.11 -5.99 - - -
(HIDXIAHE &) (1.78) (2.02) (1.90) - - -
H W Xl & -0. 11 -0.91 -7.89 - - -
¥ HIDX 2 (1 = [KOSPI200])
X 9 EXNANS DN HWE UEIY = 0|0 SRHVE BH5= S ofgLIC
p =X (EH91: %)
| 2¢ X 2312 x 26012 EEXE]
=X 2.9778 2.2112 1.6577
=) =HQxtet AFI|2 SO QIMABCI =Zots =8 HRA+0 HES A0t 246 HAUAENE BHES
NE2A DK% +2S Ul 1Y QINABMCO| A2t Aol #0lo EEBMI JIMELICH QRO %I}
MSAZ Y J|2F SO QIMABMCI} H D29 SAGHH SHUSS Ol0IBLICH
p =S E (S oupre
=2 A A = = o XA
. ~ 2= EIHE foim
T =a e e ’é"’;?* | =e | @ %j g |2 oz | B | =S
Bl -117 - - 45 | 112 | - - - - 19 0 30
=5] 782 - - 54 [ -137 | - - - - 14 7 720
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> =4 - Long(0H4) CHol: =, 840kl %)
z = o EEES EBILE o= E[)
ER=FSPN; 172,825 10,594 24.84 -
SKatoI < A 21,725 1,977 4.64 -
& &SI 2,000 1,360 3.19 -
LGSt &t 1,775 1,187 2.78 -
NAVER 5,225 1,087 2.55 -
S O Xt 5,495 956 2.24 -
POSCOE Y A 2,625 845 1.98 -
It 12,250 757 1.77 -
JI0t 9,960 750 1.76 -
» =4 - Short(OHE) - HEAE US
> XA - HEAE SAUS
> HS - SAE 8IS
P HEEXNSAH - HBAE 2AZB
P HEEXNSAH - HBAE 2AZB
P ZUIIMEASZ - HFAIE 2AS
P ZIMMAZ - HFAIE 2AS
P SSL(LU) - HLAE AS
p S - TUSUHH/XY - HSAE 2US
P SEIA - HEAE AS
> JIELT}A (CHol: sioigl)
z2 S b2
=1104250-3212(22-14) (REPO OHE) 800 -
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Jl

o

HIS (%) *

0.03
0.06
0.05
0.03
0.20
0.10
0.01
0.15
0.08

o

Jl

al

HIS (%)*

12.54
6.65
1.50
5.86
5.85
0.53
0.71
1.00

22.16

0.03
0.06
0.05
0.03
0.20
0.10
0.01
0.15
0.08

=
o
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It

K0
&0
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11.07
20.05
6.07
1.37
5.24
5.32
0.43
0.67
0.91

OH 2] At
Class A
Class A-e
Class C
Class C-e
Class C-F

Class GC-P2
Class C-P2e
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BNK K20001 &l A =2 E X} Class S 0.00 [ 0.02 0.00 | 0.
UEH(FA-TEE) Class S-P 0.04 [ 0.02 0.05 [ o.
Class J-e 0.00 [ 0.00 0.00 | o.
HE T A S 2t5) (A EF R}) 1.35 | 0.00 1.53 | 0.
QUBIALR 22| 5] Ab 1.08 | 0.00 122 0.
24 8 33.55 | 0.09 37.45 | o.
I 1.02 ] 0.00 1.04 ] 0.
CHe=OHOH. S 222 9.67 | 0.03 9.25 | o.
gD%HiH;E ZNEHYS S HYIL $48 0.60 [ 0.00 0.80 | o.
=P 10.27 | 0.08 10.05 | 0.
=N A 13.74 | 0.04 11.25 | 0.
o e

o S s & Z2HHE S HEUAN Fo4HBSEHCZ NEE HELZA OH0H-.

> SESHHIE HI= EEEER
oy HE AQEE H|EZ At
B 2z =
E2%HZ | OH0H-SH == ~ E24HEZ | OH0HSH == ~
sen) | szuse) | FAAE | Thsm) | cz2use) | FA
BNK K200Q!CGll A =2 E X} AIEF O] 0.01 0.11 0.12 0.01 0.1 0.
(FA-TME) =l 0.01 0.10 0.1 0.01 0.10 0.
E&(class)g 8&
& | 0.35 - 0.35 0.36 0.1 0.48
Class A =) 0.35 - 0.35 0.36 0.10 0.46
Class A-e & | 0.25 - 0.25 0.26 0.11 0.38
=) 0.25 - 0.25 0.26 0.10 0.36
Class C &) 0.95 - 0.95 0.96 0.11 1.08
=) 0.95 - 0.95 0.96 0.10 1.06
Class C—e &) 0.55 - 0.55 0.56 0.11 0.68
=) 0.55 - 0.55 0.56 0.10 0.66
Class C-F &) 0.17 - 0.17 0.18 0.11 0.30
=) 0.17 - 0.17 0.18 0.10 0.28
Class C—p2 &) 0.75 - 0.75 0.76 0.11 0.88
=) 0.75 - 0.75 0.76 0.10 0.86
Class C-P2% &) 0.45 - 0.45 0.46 0.11 0.58
=) 0.45 - 0.45 0.46 0.10 0.56
Class S &) 0.22 - 0.22 0.23 0.11 0.34
=) 0.22 - 0.22 0.23 0.10 0.33
Class S-P &0 0.24 0.24 0.25 0.11 0.37
=) 0.24 0.24 0.25 0.10 0.35
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