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Class G2 J|=0HA 1,522.55 1,555.47 2.16
Class C3 Jl=J1HA 866.95 885.99 2.20
Class C4 J|=JHA - 978.52 -
Class G5 Jl=JHA 1,400.48 1,432.08 2.26
Class C-f J|=JHA 1,552.62 1,591.36 2.50
Class A-e Jl=JHA 1,414.03 1,448 .11 2.41
Class S J|=JHA 1,199.31 1,228.24 2.41
Class C-P2 Jl=JHA 1,237.34 1,266.14 2.33
CLASS C-Pe J|=0HA 1,271.40 1,301.98 2.41
Class C-P2e Jl=J1HA 1,262.37 1,292.83 2.41
Class J-e Jl=J1HA 889.59 911.48 2.46
F) JIZ0i R0l ENADI HCE 22(0), E22(HM)os 29 Tt =HI2 (MB328) +8A0l RaDc
JhHOZ BCO 2TAEAS LHE o= B4 Us JAS LU
XE=HH=sWS (CHS|: WHOLRl, BHOIXY)
HALAIS oS
p HEO EXINE
T HANTO QEJL KT ENS E0l0] 02X 4oJ|BiS Digioll, N=2Nol ASHSS Eo10]
INRIZE EXIF 2 S|4 2R JISAO B X} 20MS &Y DY
* Core sHAlXEf
~ MBI OIRIE : 2RO U HEOIEO U= FAl/ ContrarianE(HLA BE)NM B2 /
NEIF 20 24 U A IS ZES X 2T
CONE MEZE : OJAINEON SR SRIXIN DAE st I/ BOIX U= ZMeo A I}/
Em. SENA S 0 HIEE JSE QS 4 B}
» QMEE - IOl AR 2
CAE AB 2 RO Z2U2) SN2 X1 49 HE
=2 w2 A BN U AR HIE, ME HIES D26IK 20, EX 4000 BENA H2
2. 2HU L olE EHE
p 2SF 1
S J|2E0h o BT 2.68%, HIMAAS 1.05%0 2082, HDX2 HHl 1.43% A3I3I9SLICH 122 2U
ZAS 122 FONC 2319 FE22| AT0| AlF ARG S 27F A0 Oie ATt WA SOED, ZIjM
A0l ISUHZEQ X4 L3 AOS HO|0A 132 SSHAMH0| WEALASLICH HOHIF 2D Hirare (28
9)S 0} BHES HHE 19 Dol DPSECI HM 2 FlaS UYL B =2 HMRI2U M 23
I2O2 U =2 BHUZSS AHE ABMSLC. 12 20 ZAE 012 SHXE} siasin, o8 27|
b AEE DS UEHHS S 229 02 22AM0 U= 25 HASLICH 012 01 Tais oK AlSG
AOM, 22U ZAIAS 6% 122 220 20=HIt OIESLICH S5 SIS SHAZ0| 2 Zo| Az
SUSLICH 28 FAAZS HFE 2= 22 BHAN, /Dy HS 1,300 Az 2L02 9=l =02 Al
OF ESEH AN S22 HASLIC HEES XA £AHMD, 9Bl A20| TAEH AL 90
DACO| AT OH 2HME 2AsUCH S35 gaale AR HM J|02 SUS O|NAX 2= =J1I} 0}
SHEMON, DAL 22 =2 2)(3)= U MM J|(j2 SO 315, HAAE HZ HASLICH, B0l
SIANO MEC HO NCIEAYL EEA 3= 0|42 H2HE S0 0%l S2510f AANE SASLICH




P EXEY Y 28
48 AE2 215 0IRel 20 J AE0A 38 W 2HE KRs4 2J| R0 diag g2 45 29 &2
2o HIE MYSLITH. FH 0|92 120 ¢EX 98 vts XA & FIt otg 2242 SHetAH 53 &
Il 3l=0 e 222 Mg SIS BIEX g2 H&E S Ot off et 220 & 6t =32 0tRel
Aoz WAELICH oo MEE ZI| 35 M8 aHUA IT2 ZIdF Saoz = FA AIES HE2
HAHOZ =02 MLALICEH
5t 38 FOMCOIA SLH 221 Clotol tist 28 20l EEZUSLICH. 28 22 0e 201 ¥ =& 0l
SANEUSLICH Alss 3 12l KS4 22 S 1A Al A2 M 20 JIsd2 Yot 2oL 23
I GIHol CHSE F=oF &0l ey 20t Al 58 FIt 32l 24 Jts4de oAoIChe BHHYLICH Cer 220
2 0¥ =2 72 A3 BtdE MU0l = R EX AA Z)| S8 HE Moz HI|o2dx
o & MEO HAaZes IT 23 S s Rad 2LICH
P IS (2l %)
22302 | 22602 | =29HE | 221204 x 224 %234 x 254
HE G Al 22.12.10 ~122.09.10 ~| 22.06.10 ~ | 22.03.10 ~| 21.03.10 ~] 20.03.10 ~ | 18.03.10 ~
23.03.09 23.03.09 23.03.09 23.03.09 23.03.09 23.03.09 23.03.09
BNKiiig?;iﬁéﬂ 2.68 1.70 -4.59 -3.84 -9.62 58.46 34.66
( HlwWXl==0hgl 42 ) (1.43) (0.20) (2.74) (3.36) (8.02) (35.40) (35.47)
Hl w X % 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81
EF(Class)g &
Class Al 2.32 0.98 -5.61 -5.22 -12.23 51.85 25.26
( HImXI$=CHEl A3 ) (1.07) (-0.52) (1.72) (1.98) (5.41) (28.79) (26.07)
Hl w X % 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81
Class C1 2.13 0.59 -6.17 -5.97 -13.62 48.30 20.38
( BlWXlI==Chgl &2t ) (0.88) (-0.91) (1.16) (1.23) (4.02) (25.24) (21.19)
Hl w X £ 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81
Class C-e 2.30 0.94 -5.67 -5.29 -12.37 51.49 24.76
( HlwWXlI==0hgl 4 ) (1.05) (-0.56) (1.66) (1.91) (5.27) (28.43) (25.57)
bl w Xl % 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81
Class C-w 2.50 1.34 -5.10 -4.53 -10.95 55.07 29.77
( BlWXlI==Chgl 42t ) (1.25) (-0.16) (2.23) (2.67) (6.69) (32.01) (30.58)
Hl w X £ 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81
Class G2 2.16 0.66 -6.06 -5.83 -13.36 49.05 -
( HlWXI==0Hyl 82t ) (0.91) (-0.84) (1.27) (1.37) (4.28) (25.99) -
Hl w X % 1.25 1.50 -7.33 -7.20 -17.64 23.06 -
Class G3 2.20 0.73 -5.97 -5.69 - - -
( BlWXl==Chgl 42t ) (0.95) (-0.77) (1.36) (1.51) - - -
Hl w X £ 1.25 1.50 -7.33 -7.20 - - -
Class G4 - - - - - - -
( HlWXI==0yl 82t ) - - - - - - -
Hl W X == - - - - - - -
Class C5 2.26 0.85 -5.80 -5.47 -12.70 50.65 23.59
( Bl X080 &0 ) (1.01) (-0.65) (1.53) (1.73) (4.94) (27.59) (24.40)
Hl w X &= 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81
Class C-f 2.49 1.38 -5.13 -4.56 -11.00 54.95 29.64
(Ul XI==0yl 82t ) (1.24) (-0.17) (2.20) (2.64) (6.64) (31.89) (30.45)
Hl w X %= 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81
Class A-e 2.41 1.16 -5.37 -4.89 -11.60 53.42 27 .47
( Bl X080 &0 ) (1.16) (-0.34) (1.96) (2.31) (6.04) (30.36) (28.28)
Hl w X &= 1.25 1.50 -7.33 -7.20 -17.64 23.06 -0.81




Class S 2.41 1.16 -4.88 -11.60 -

( HImXI4=CHEl A3 ) (1.16) (-0.34) (2.32) (6.04) -
H o Xl % 1.25 1.50 -7.20 -17.64 -
Class C-P2 2.33 0.99 -5.20 -12.19 51.93 25.39

( B 2=CHEl A3 ) (1.08) (-0.51) (2.00) (5.45) (28.87) (26.20)
H X &% 1.25 1.50 -7.20 -17.64 23.06 -0.81
CLASS C-Pe 2.41 1.15 -4.90 -11.64 53.33 -

( HImXI4=CHEl A3 ) (1.16) (-0.35) (2.30) (6.00) (30.27) -
B W Xl £ 1.25 1.50 -7.20 -17.64 23.06 -
Class C-P2e 2.41 1.16 -4.88 -11.59 53.45 27.59

( HILXI2=CHHl A3 ) (1.16) (-0.34) (2.32) (6.05) (30.39) (28.40)
H o X &% 1.25 1.50 -7.20 -17.64 23.06 -0.81
Class J-e 2.46 1.26 - - -

( HILX=018l 43 ) (1.21) (-0.24) - - -
H W X 2= 1.25 1.50 - - -

 HIDX 2= (0.95 = [KOSPI]) + (0.05 = [CALLZz2I])

¥ A SXNANM2 - SuE UEHE # 0/cHe 2SHUE BHGt= A2 Ot LICH

1) BNKEE 2|0t KHAEHMS(FA)C4 OI2E012F 2022.06.13 ~ 2023.02.05
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p ASYH(Z2UFA) SXHIS - Long(0HZ)
(CHP: BHOFR %)
=y ot | 2eHe

1 I, ®X 7.462| 38.55 | | |

Ho| FA | B8.55%
2 S AR 1,586 8.19 - 19%
3 =l 1,554| 8.03 - 8.03%
4 259 1.086| 6.64 sse [ ] 6.64%
5 ojotz 1,157 5.98 = I 5.98%

Mo Aed 5.70%
6 AHIA S 1,103 5.70 1

uz 3 - 4.44%
7 H2 2% 850| 4.44

s [ ]| 3.40%
8 23 658 3.40
s [ ] 2.90%
9 212 561 2.90 ao [l 2.73%
10 Kok 528] 2.73 HE | 13.46%
11 JIEf 2,605 13.46 0 10 20 30 40 50
g 2 19,358 100.00 PEOYEE J|EY SR B0 HYEOf Qi FAC| A5 B[S LIEPHLIC)

=) EQHIS=HIIM/ET %100
F) YBIES DA JIE
p AZSLH(ZUFTA) EXHIS - Short(OHE) - aHsAlst gl
p ASH(HAFTA) SXHIS - HLAE =S
P I8 EXHIS - sHHALE g




Of

oH

> X220 (HEIHUF)

10f
3] 5 2
i = g
o <
o = =
mm“_”_ (V) [aV)
ki
o Gojo0|L (D {00
_ 00 %_ ob [0 = [< | O] ot
ok Wl |=rf=r| R (= W=
ar 8 M o i L B mﬁ K
R g ~opoofoo| ™ ﬂ_ 00
1 = | o | 71y 0 ot
04 O Ko[2 | 2| [ KON 0B <
K- == = =d] P
1] o) K3 19 1] EoR=q
<|IZ |28 n o
ol
iaJ 0 o
o, = o o
5t of 3 S
=gl ®
™~ 30 0p
35
H_
= ok < ™ V]
0 ) =
_u._ [e0) <
5) o0 13 & S
Ko . 00 © ~
00 ) 0B
0H
ul <F © —
m= ~ -
) Y
— oo &r 0
m_ﬂ 0H ) % A
30 01 o0
= 0H
< = 3
- 8 .
00 = =
al o
2 ~ 4
< ) =4

ok

D
<+

"

nlr
Rl

S X AL

I

Ju

RO

Ju
5
0

| &XSAIAFOIEDE W

g3

=

Z=A http://dis.kofia.or .kr)

B

1

ol

(

K

RO

ar

R0
Bl

ar
ol
O
Kl
00
OH

)
mmm_oa
|2 | R
oH
=|=
|
mln___
<t | O
=S
S|S|=
® |
OO
Al A

LS & LICH

4

10

ar
ol
if3]
KJ
00
0H

29

= 38?2

) 2023.038 D& Z

ol

ol
0H
Kl
0{0
mm

Wk

=
o

o
5
0

e

00

=
o

00
OF
wr
oF

=
o

0o
5
%

00

-
o

w00
)

5. HIE

o0
)

oK

<+

HIZ (%) *

0.17
0.1

0.17
0.37
0.19

0.33
0.30

Jl

o

33.20
20.80

8.87
0.13
4.20

0.39
0.51

HIZ (%) *

0.17
0.1

0.18
0.37
0.19

0.34
0.30

J|

o

=
o

Mo

32.03
20.03

8.58
0.19
4.04

0.37
0.40

[

OH 2] A
Class Al

=

Class C1

Class C-e

Class G-w
Class G2
Class C3

K0
&0

Ul
Y




Class C4 - 0.01 [ 0.10
Class C5 1.66 | 0.24 1.66 | 0.24
Class C—f 0.15 [ 0.00 0.16 [ 0.00
_ Class A-e 0.78 [ 0.09 0.79 [ 0.09
BNK%%%%?;EEM Class S 0.02 [ 0.09 0.02 [ 0.09
Class C-P2 2.07 | 0.17 2.10 [ 0.17
Class C-Pe 0.17 | 0.09 0.17 [ 0.09
Class C-P2e 1.58 [ 0.09 1.78 | 0.08
Class J-e 0.01 | 0.04 0.01| 0.04
H T A 25| AF(AEFRIR}) 1.37 | 0.01 1.42 [ 0.01
| BFALR 2] 3] A 0.91 [ 0.01 0.95 [ 0.01
22 3 54.35 [ 0.30 56.36 | 0.29
IR 0.08 [ 0.00 0.08 [ 0.00
CHE=0HOH. S04 =42 7.50 | 0.04 15.11 [ 0.08
gJUHHiH%g M%’ﬁ.%*—'?—_% NHIA 22 1.95 [ 0.01 3.83 [ 0.02
= 9.45 [ 0.05 18.94 | 0.10
=AM 10.47 | 0.06 17.49 [ 0.09
* BEQ| &=XIAtE M &) oyl gis
x+ J|EIHIZO0I2 BIH2AAHIE, Z2 SO 02 L ZHHE S HOWA ZAR.9=2N02 XSS HE22A i
242 Heus AYLICH
¥ A2 US @ HEAE A2
SE2+HIE HIE (SH9l: QI8HAL,
ey mE B HI S
HC 2z o=
EHAM 2 = A = A, T= A
Fozw | azuze | 208 | FiZ0F | deiEe | e
EE32|0I=RAE EH &0 - 0.21 - 0.21 0.21
S(FA) S| - 0.40 - 0.40 0.40
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