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nd

IFEE

Of Het&EA7| ol M7 YO0l 2ot Atz =

-

A2, & MFHEO TSt 2 AlZ AR R ZHA| A2 BHEat 25 LT

TS ALO] Q 2 AL HEOf 2ot 7| Y| A 7| =0l ofsl A &

7|2t SAHZAIEL! Aol

X 127]( 2021.09.08 - 2022.09.07 ) A LA W=

Al 137] (2022.09.08.~2023.09.07.) DAL AT el

Al 147] (2023.09.08.~2024.09.07.) A LA 2=

7l QAT HE
[Ehel &
T HE
- = H 147] H 137] H 127]
(2024.09.07 ) (2023.09.07 ) (2022.09.07 )

2Rt 8,175,490,909 8,858,110,251 11,008,076,268
A 7,583,083,828 8,518,524,827 10,706,476,815
ol &S 251,539,941 13,403,381 -595,362,479
RS/ ESALE 0 0 0
g W oX= 340,867,140 326,182,043 896,961,932
7|Et 2R 0 0 0
7| EFRpAE 10,102,739 11,885,211 17,606,055
NN 8,185,593,648 8,869,995,462 11,025,682,323
285K 0 0 0
7|EFE R 2,384,855 8,460,576 98,609,417
EMEA 2,384,855 8,460,576 98,609,417
ke 7,659,749,030 9,161,879,027 11,039,545,346
TAX"EF 65,269,997 223,229,462 1,026,634,455
olejdo= 458,189,766 -523,573,603 -1,139,106,895
FESA 8,183,208,793 8,861,534,886 10,927,072,906
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[THR] @ @, %]
A AN
H 147 H 137 H 127
g =
(2023.09.08 - 2024.09.07 ) (2022.09.08 - 2023.09.07 ) (2021.09.08 - 2022.09.07 )
28+9 825,581,923 -237,787,774 -3,688,072,736
O|Xt=¢< 3,661,312 7,942,052 2,761,875
Hy &< 0 0 0
O O/ 7FRFQI () 821,920,611 -245,729,826 -3,690,834,611
7|Et=< 0 0 0
28H[& 735,510 4,333,938 10,288,295
TEHAB|AL B 0 0 0
o= 0 0 0
7|EtH| & 735,510 4,333,938 10,288,295
gH71&=0[¢ 824,846,413 -242,121,712 -3,698,361,031
0fof 2| ™ & 0.00 0.00 0.00
F 1) QUMPHE AISES Ofoj| - 0(2H FAIONONO| HIMS M S LIEHE X BEE2M 3T 287|2H50H 128t FAZIHS ZHe 7|7+
SOt HFHORZ HQBt FAJIHOR LI0] AMEBILICE 1 3| A HE SO0 B QI FAEXFEIF 100 Q0| D, FAIDNZ 2 E3 100
o190l AL DHOE| 8L 100%(¢7|F)2 BHiCt,
(F 2R B AO| XY RALEfE"QF "ZHAKBSPL)ALS| R RALEfE Q| AHESH = SYSILE JjEetEo| AR 22 Ao|T4 USLICH
(F 3) "WEHEAO| EQAH MM QL "ZAHBSPLIAS] & QA AA Q| E7|20[2e SUSIL JfEE R0l HFHDE BEL Mot QL
C}.
(F 4) SAZARIY SHUAE He TPGEXT7| T A0 HEMENE L 2AHMME 7|TYSIX| RS 4 UCH 0] 2 WRMENE
9 2A MM E H3| SHO|X| 0| SAIE ZAIEDINS E810] 2QIst 4 UHLCE
(3 5) 7|Et4=2l0) = ZACHOJO|| 2 S48 0] S0| I3t (K| 14 7| 0 HTHS] HA H| 13 7| 0 W DHY] EhA K| 12 7| 0 BHOHS] HhAY)
(3 6) 7|EtH| 20| = SO (2 $42 H|E S0| Eshx| 14 7| 0 T A K| 13 7| 0 WDHQI 2HA K| 12 7| 0 BHOHS] HhaY)
<2 E0HOM Hlst= AHaeH| 8>
(B HHaRl %)
=H7|( 2023.09.08 - 2024.09.07 ) F7|( 2022.09.08 - 2023.09.07 )
e Z{alH| 2
ag e {2fH| 8 Szl {2fH| 8
FAD) | zop 712HHI% 3940 | zoyp 71iHH|g-
H|&(B/A) H|=(B/A)
A
FAMOIQoIZHKHHE)
sS4t
Lo S E
QUM E
7|EHREPO,CHALE &)
A 0 - 0 0 0 0
(F1) 2EHO A LSt HellH| 82 AAMEHE A2 o Eo MAAHel, 2 E(FHQud4E) St 20|
He =2 O|2d SO2 HefjH| 89 22Xl AE0| 02 52 A= ASL Lt
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<ZAl0] ofoj2| H 8>

-
CF =)
ZA o4 FA e S/ 27 o == oY
— = — = ZAlO| TN 004 2| = (A/B) W7 OjofS| M-S
>gf = H >gf |:|0—||'I(A) (B) o= ==
0 0 0 0 0 0 32
(F1) 839 B o2 E2 S EFAES A MBshs X2 AIRE 2ETLICL (7IEY : 2024.09.13)
2. ¢ic=H M ol 2of sig
SR
A1t B
7|1Ztx 3 7|12t ztq
2HEY g
7|2t
4 4 4 ot
Z10H —10H Z10H —1OH
[= R | [= R | [= R | [= R |
(EXX| 24 (B 24 (EXIXIE$) (B 24
2023.09.08 - 2024.09.07 92 89 8 8 23 23 77 82
2022.09.08 - 2023.09.07 110 109 15 15 34 33 92 89
2021.09.08 - 2022.09.07 253 306 16 18 158 180 110 109
(F1) Ol {0 ot Xf FAHZ2 S Z=3tBtL|Ct
7. ZREHEE
FrRMF-EZ 201 (A) [THRl A%}, AR
BA7I1t B
7|Ztx 3 7|2t ztq
wy e g
7|2t
EJES EJES IS IS
=l =L = =
(BEXIX| 2% (EXX2=) (EXIX2=) (EXIX2)
2023.09.08 - 2024.09.07 25 0 0 8 7 17 18
2022.09.08 - 2023.09.07 36 0 0 11 10 25 23
2021.09.08 - 2022.09.07 64 0 0 28 30 36 34
(1) Ol ZH{of o5t X FEXH2S Z=gtetL|Ct
S4B0|AR-QI a0 (C) (SR x}, o2l
3AIZt B
7|Zkx Tk 7|17t T
M EY) 3
712
s ats s a4
—1OH =10H —1OH —1OH
=] [ =] o= [ = B |
(BEXIX| 2 (BEXIX|2) (EXIX| 2 (EXIX|2)
2023.09.08 - 2024.09.07 5 5 0 0 1 1 4 4
2022.09.08 - 2023.09.07 6 5 0 0 1 1 5
2021.09.08 - 2022.09.07 17 20 0 0 12 12 6

(F1) Ol ZHHof ofgt M FAtZS ZESLICH
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420|220 (Ce)
A1 B
7|12k% 32 7)zHe T
EETEE) gy
7|2t
4 4 4 R
Z10H Z10H —1OH —1OH
o= | =N | | =B | o
(EXX 25 (EXXIZ+ (EXXI 2+ (EXXI 2+
2023.09.08 - 2024.09.07 2 2 0 0 0 0 2 2
2022.09.08 - 2023.09.07 3 2 1 0 1 1 2 2
2021.09.08 - 2022.09.07 3 4 0 0 1 1 3 2
(F1) Ol LHof ot R RS mHetL|Ct
480/ 7-22210l-¢H(Cw) [EHRL: izt offl)
3A7I1Zt B
7|12kE Ha MAbdy- g an
s HH LY e
- X2 XA XA xlA
-LI-T —1OH =T —1OH -L}T —1OH =T —1OH
o o= o=
(EXHXIZ ) (EXXIZ ) (EXRIZ %) (EXXI25)
2023.09.08 - 2024.09.07 0 0 0 0 0 0 0 0
2022.09.08 - 2023.09.07 0 0 0 0 0 0 0 0
2021.09.08 - 2022.09.07 0 0 0 0 0 0 0
(F1) O[22 HHof 2ot WFAHES ZetetLCt
+420/YP-2matl- 1Y () [Ehelotz, of gl
A1 B
7|1ZtE T by n ]
2H(EY) Ehoj
7|2+
ot ot o4 It
104 104 104 Z10H
| =N | | =R | | =R | | =R |
(EXXIZ2F (EXXIZ (EXRI 2% (EXRI 2
2021.09.08 - 2022.09.07 25 25 0 0 25 25 0 0
(1) 0|2 Hof| oot W EAHES ZetetL Ch
44+B0|HT-232t0 7 HBH(C-p) [Ehgl:olz, of gl
A B
7|1ZvxE T 7|1t Tt
iz EEIEE) oy
- XA XA XA LA
=T —10H J-I‘T —1OH -LI‘T —1OH -LI‘T —1OH
o= | =R | o= [ =R |
(EXA 2 (EXR 2 (BRI 2 (EX 2
2023.09.08 - 2024.09.07 13 12 1 0 2 2 12 12
2022.09.08 - 2023.09.07 13 13 1 1 1 1 13 12
2021.09.08 - 2022.09.07 17 20 0 1 4 4 13 13

(F1) Ol 2o 2%t M FAHES ZESLIC
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T
A7 F
71ZkX 3 7|2 wa
2382y gy
7|7t
Eh Eh Eh Eh
—10H —10H —1OH
o= [ =N | o=
(EXX| 2 (EXX| 2 (EXX 2 (EXX| 2
2021.09.08 - 2022.09.07 57 57 0 0 57 54 0
(F1) Ol 2HHol o3 Y EAHE S =tetLC.
TR H-2EAFTHY(S) [Etelofzt o
A7t B
7|12tx zka 7|1zve o
2H(EY) ghoj
7|2t
e a4 a4 £
Z10H Z10H —10H —1O0H
o= | =R | o= [ =R |
(BEXIXIZ) (BEXXI ) (BEXXIZ) (BEXXI %)
2023.09.08 - 2024.09.07 0 0 0 0 0 0 0
2022.09.08 - 2023.09.07 0 0 0 0 0 0 0
2021.09.08 - 2022.09.07 0 0 0 0 0 0 0
(F1) ool oot THFAHE S EBStL|CE
TR0 R-2etFH-JH A A FE(S-p) [Chl 2zt o
A7 B
7|12kE FHa 7|z x
2 EY) |
71z
Zh Eh Eh Eh
—1OH —10H —1OH
o= | =N | | =N |
(EXX| 2 (EXX 2 (EXX 2 (EXX 2
2023.09.08 - 2024.09.07 2 2 0 0 0 0 2
2022.09.08 - 2023.09.07 1 1 1 1 0 0 2
2021.09.08 - 2022.09.07 2 2 0 0 1 1 1
(F1) Ol =2 HHol o M FAHE S =otetCt.
SHEMF-22018(Ae) =
At B
7|ztx zka 7|17t %
2ERY) gy
7|1zt
Zhe Eh Eh Eh
=104 104 —1OH
[ =N | | =B | [ = N |
(EXX|2%) (EXX| 2= (BEXX 25 (EXX 25
2023.09.08 - 2024.09.07 4 4 0 0 1 1 4
2022.09.08 - 2023.09.07 4 4 1 1 0 0 4
2021.09.08 - 2022.09.07 5 6 0 0 2 2 4

(F1) ol ZHHof 2lgt WEXHES ket T,
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4420[YT-2T 20l X & 3 (C-Rp)

A1 S
7|7vx zk3 7|1
EElERD) 2toj
71z
Et= Et= Et= Et=
=Y =Y
(EXX| 25 (EXHX2) (EXXIZ2) (EXX 25
2023.09.08 - 2024.09.07 18 2 2 5 4 16 16
2022.09.08 - 2023.09.07 25 3 3 11 10 18 16
2021.09.08 - 2022.09.07 46 6 6 27 29 25 24
(1) Ol HHof| ofet XY FAtE S ZEeELIC.
TR0 ET-2220-7H AATH(C-Pe) [Tl Azt AR
A1 S
7|1ZtX T3 A kdy- g
4% gty
7|1z
Et= Et= Et= Et=
OH —1OH —1OH
=1 = =l |
(EXX| 25 (EXX| 2+ (EXX| 2+ (EXHX| 2+
2023.09.08 - 2024.09.07 2 0 0 0 0 2 2
2022.09.08 - 2023.09.07 1 1 1 0 0 2 2
2021.09.08 - 2022.09.07 3 0 0 2 2 1 1
(1) Ol HHof| ofet XY FAt2 S e BLICt
TR0 YT-22t2-E X A3 (C-Rpe) [T
A1 S
EElERD) 2Hoj
7|1z
Et= Et= Et= Et=
=% =% =Y
(EXXI 25 (EXX| 2+ (EXX| 2+ (EXX| 2+
2023.09.08 - 2024.09.07 26 22 5 5 7 6 24
2022.09.08 - 2023.09.07 26 23 9 8 9 8 26
2021.09.08 - 2022.09.07 36 39 9 8 18 18 26

(F1) Ol Hoff olpt EAZS ZotetLCh

44



Rr
<N
ojo

xp71Ttel 2

up
jol
P3|

3

[EH2:%]

== [ ImENES
0.00

ok

10.09.0800
~ 24.09.12
2.89
0.00
5.33
1.82
142
157
0.48
1.01
1.26
131
1.31
0.13
-0.77
-0.84

19.09.130

~ 24.09.12
-1.45
0.00
6.80
-2.47
-2.86
272
-1.81
-2.47
-2.08
-2.05
-2.09
-2.38
-2.18
-2.13

0.00

oitdsl| AL OFA] OF2E 2| EJ (K 2 -7 2HE (H)

-1.45

21.09.130

~ 24.09.12
-4.09
0.00
5.72
-5.10
-5.48
-5.34
-4.42
-5.10
-4.72
-4.68
-4.72
-5.00
-4.81
-4.77

0.00

oj2jel 2

22.09.130

~ 24.09.12
3.97
0.00
5.55
2.89
2.48
2.64
3.68
2.89
3.30
3.34
3.30
2.99
3.20
3.24

LH HY
(L™
-4.09

LtE}

=

23.09.130

~ 24.09.12
10.56
0.00
3.80
9.42
9.00
9.16
10.33
9.42
9.86
9.90
9.86
9.53
9.75
9.80

0.00

o| 1t gt

E}
S

[ |

A

o] £xt

0.00

VR als}

12.00
10,00
8.00
5.00
4.00
2.00
0.00
-2.00
-4.00
-6.00

4(C-p)

o

o
[

ahols ()
ahels (C)
ECE;

e
=
=y

afol

I

H W X

PN

PSS e
44201572

iMOI| SUOFAJOF 2| E| (R - A ZHE ) (H)

420372

1

ArE3HH, 2023 W 1 9 5 YE2E

=
=

THX| [JP Morgan Asia Credit Index x 90%) + (Call x 10%)]
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——ihAn| Al opa] 0F 2 2] B CAH A R ZHE DCHD
—m— b DA

15.00

& 1055

10,00

0.00 60 506
22 A M
-5.00

-10.00
-15.00

\/ws.m
-20.00

[Th1:%]
22 19x | A2 249k | A2 3Ex | 22 49kt | A2s5Ex
712t

23.09.130 22.09.130 21.09.130 20.09.130 19.09.130

~ 24.09.12 ~ 23.09.12 ~ 22.09.12 ~ 21.09.12 ~ 20.09.12
iMO][ 41 OFA| OF 2| E|(XH 7 -XH 2HE ) (H) 10.56 -2.25 -18.41 1.21 414
H| W X| = 0.00 0.00 -12.43 1.48 5.64
2B MA.QImAOIH(A) 9.43 -3.27 -19.28 0.15 3.06
2220/AR-QEE0IY (C) 9.00 -3.66 -19.61 -0.25 2.66
420|822 (Ce) 9.16 -3.51 -19.49 -0.10 2.81
FE0|FHF-2=2H0I- ™ (Cw) 10.33 -2.59 -18.78 0.81 3.67
420/ HP-2T 2712l AFH(C-p) 9.43 -3.27 -19.28 0.15 3.06
TR F-2eFHY(S) 9.86 -2.88 -18.95 0.55 3.47
SR 0|AR-22AH-7H A HSE(Sp) 9.90 -2.85 -18.92 0.59 3.51
S MF-22HH (Ae) 9.86 -2.89 -18.95 0.55 3.47
20| -2Zetol-E| X A ZH(C-Rp) 9.53 -3.18 -19.20 0.25 3.16
Fg0|YF-2242-7H A AFH(C-Pe) 9.75 -2.98 -19.03 0.45 3.37
20| -2e24l-E| X A FH(C-Rpe) 9.80 -2.94 -18.99 0.50 3.42

0| EXAENS| HImX|=£ 2023 & 1 & 4 YTHX| [JP Morgan Asia Credit Index x 90%) + (Call x 10%)12 At83t0, 2023 & 1 Y 5 AR HE

YA QB o= ALZELICH
(F2) A= =AE2 AT +AEYLIC. Eot Hl X0 £ E0= 282+ & L EAI|F0| £itE|= B4 8 H|80| HHALX|

=

(F3) GE £UB0) Bt HHE o|2 WX J|FUS JIHOR 4EY £OER UH SAAYO £9ES A 1S + YooE HeE
&H0I 540§ O B T}

(35 4) OHX|2F $01 8 SHOIA7|ZH0] 113 0|2l AL $018 7| X8HX| YLt
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Ct. HESEX7| | ot s
B
mif A
[=IuE=
o SRS
BLp A
==
BEE A
o7 EY0 S
m7|Et
[ 2024.09.07 TXY / THe| : AR, %]
53 TH A SRR
St ° ek o ol SIS =
e R 7 gz | H | HEE
= T4 X o= 244 ZLh gl HEXE] 7B L
0 0 0 0 0 0 0 0 0 0 0 0
KRW
.00 (0.00)| (0.00)| (0.00)] (0.00)| (0.00)| (0.00)] (0.00)] (0.00)| (73.79)| (26.21) (0.00)
0 0 0 76 0 3 0 0 0 3 0 81
usD
0.00)| (0.00)| (0.00)| (93.20)] (0.00)] (3.09)| (0.00)| (0.00)] (0.00)] (3.71)| (0.00)|  (100.00)
st 0 0 0 76 0 3 0 0 0 3 0 82
0.00)| (0.00)| (0.00)| (92.78)] (0.00)] (3.07)| (0.00)| (0.00)] (0.00)] (4.03)| (0.12)|  (100.00)
EFE 1 () He HERT| T RS CHH| H| S-S LHEFELICH
(F2) 0|8 : FEH0FSAM(CD) X oS Lt ot
(F3) B A Z2 Tl o E2| Hefol| HE /ESAHF A US LotH, ZUTHEAE FItH2 L/ oo EHE
FAgsigol 7| xygLct
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