<zro| R R M>

_‘J']'/‘g‘%]( HE F&0

(#7184 -

90454)

2022.02.21)

NEFAFe] 10%2 Z3bate] 9131 3|u] 9o HA o A

AR EFAINE o] EANee HA] FOIFE WHFAHe wsld 15502
EEET SIS

AI=RZALe ToFAREH, o wet o 30 ZAF Basha] 2= A2 ugaEec),

g AT TE FILHAAS x4t s FUs FPFEL 78 FAgdoz s,

Al

WIT€1 744

S V) ZAAbe

2 S FU9) SHAE R mE FYYETAAY, 4BBA AW 14 AW, BEEFAY 5
o] gomE RAd AFL 715l F47] whgn,
= B = SMIAFHF1o FALFAS] g 5 7o/ g B3l - aokd Ad4ns g g et 4
A ARrt dastl Aol § JRFRT ?_—% HYst7) ol FALBME WEA FusA7] vl
FANGE WGP S 7| 24to R she Sus] JUNES T8 FAodeR sta, AsAe] 1088 2astel 9933 99 250
SHAFE FAstel, MwASE Zahsts 4uhE FrE
e, ERALIFREANT, AR (EEDNFE), FAEGAEAS), FFY
o 5 1,0008H8] FARA] FAAT} e FA17]3E
FRAL e 2R, FRS L UG W Ewa .8 A (28] ¢ A9
SH2FF .
BERY [ % ns
e [T | 1 2d 34 5 104
SERAF-2TARAW) 0.420% | 0.87% | 0.868% 186 274 566 | 1,159
TR 0.830% Loew | 18 | 259 694 | 1,575
S04 722 (Ce) 0.750% | 1.25% | 1.198% 120 243 372 650 | 1,476
AHFA7) ol ﬂo& AT 15 0 R SR g8 AT E Fas] s,
QAT AAe] B FuEuEe oulg.
l = AL LA FARE AT BE FAIIDY ARA b B8 (@AF IR
% AR RRE Y 43k3, ololge BF ARASE, A FAFEE saz sHgetH, el g(FAAY v
& % FEug Aehel WE, nge) Q4 wE olg) o] Fol wel A4 $ehl He w5 3 vgel 9ekd & Ay
TR 49T FF 0P A2 RAY AF 80 AAsE AFL o 24 574de) AAAE Aol FAEY, nF 5ol wAel W e & Ay
F21d 2 2d 2 3d 2 54
z= 2 %A A o) 2R olo) &
o 1= 21/02/22~ 20/02/22~ 19/02/22~ 17/02/22~ HEelT
22/02/21 22/02/21 22/02/21 22/02/21
SeERdA-ezae@) | 2009-02-20 62.01 5.08 0.83 0.91 -5.10
] 7 5 (%) 2009-02-20 58.31 4.86 0.93 1.26 -5.13
=
FAAF
Zo0] o8 WEH®) 2009-02-20 29.39 50.96 44.51 38.88 32.71
(a8
/'\O] L= ) H| A5 : Bloomberg WII Crude Oil Subindex*100%(H]n=|4= A ifo] = Fx}AalEro] Rijw= B 2 H-g 01 Wk 5 %] eke
A FOlEE AT VA FAFES ASAIYA LR AW Aoz ARFANT 08 AFF AP REde AdAE $olEL Yehlle £
Ay,
Folg WEA(EFWDLS 771 AEel Qah Fpolgo] Fasolgol ] B4R Avpebd SAYEAE RolFi FARA, WAl ¥ L5F
o el wHd Aeel EAAYe] Ko AL Augd




-

#
.

Sk

vk
=

o]

]

Lo
= &

)

A

&3 o] A] (www.kof ia.or .kr) ol 4]
= 2}

o Fag

21

49

dm A

2
shel F2b Aot Faps

°
hn

g

1

aL

HE AUN(IF B3}

FAl0) 2

el

A

1

ksl

s o] A el A

18}

o
=3

3
s}

=

A AEEA TR
=]

]1:|J Oﬂ [ﬂ'

g0l

e
5}

CREREES

AR

o A
=]

Fo
o] EAlEte Esjud

CRRE R

ol dislA =

4
B’

=y

B!

—_—
9

™
2]
i
ofp
w
)
—_
o
Y
ey
o
B

oF
=

o

—_
o

1o
i
TR
28

g

xl;g

I

=

as

tol 7]

o

1

o
il

ol

FHAWYA g2

L

X

B

Rus

%2l

d

%
Z] 2

T

ol
o

=

L

o et

H

AAA AA A

<l

bz
A

ks

=i
ES
w5, A AL 7

@& 909
e
v

°

)
%

T

Agozm AN AAI} 7}

%’:
ol

A 2 5

Z}o.

-

1
2

Rl

—

o
1254
of w}

l;(ﬂ

b
=3

]

Ag Ak
22
|5

=
1

=

Al

o

kol

Mo

Ak

H] 17|

FFoh

Al A A, /8t

o] %A}AlEfo]

=
—

20

o]

T em g A FE o)<l

3]

12~ A=<l 1,000 Barrel o]

=

fi3
=

s

it

A

© 2 Rolling Effect

-
)

.z

1

R

7}, AdEA Fom

i

ol
il

e #d de Fx

o
ol 49 s 8 Ayl go] FHuo]

T
"3

i

A

3
<

17] 9

]3]

)

=
=

S|
ZS]

R

LR

A% 1 ug

o
5

e AWEAT F ATug) obd AR
FA171 ko

4+ i
=
o) Y
oREr -
[ —
[a\]
= | =
(=2 D
==
N N
=
oo
e
B = | e
=0 0w
N T S S
X
e
el
wdk
Mo g|s
Eo:u @ |
I
-
Br
oo
o
= | =
S| =
|
© ©
| o
s} |
[ ©
w| R |~
B
ojo
o ﬂlir
W ==
i I =
KON
©
& g £
N 215
m(u ;
"
T |g|a
=0 22
o
o o
ﬂmO

],

A,
3]

£859 o

EEHERA T
omg

A8

=3

T

 grol A A T} A

iR

7K

=i
=

499

(Tracking
Error) 93l




=R919e Falls

By
M

o] EAFANELS Excess Return®| 4o FExlslmz A& 28§39 (Rolling Effect)7} 7HetE} A4 $43
3 2 ZF ARl whE 23A Q) v go] AT & glFyrtth. old wEt vr|qoz FAS MeAjAL 7}
AWES 2T AFUnh. agar, AEAddA 9959 7HF0] HASLERY JHF 0] =

o
Excess Return[Contango’tsto] &= - Rolling Effects AEZ o2 (-)9 £4& HAAZA 5= ga Ag FHo| A
[ez]

T O
A9 FHoR wAde SHdMe EdFe MY = 01’“14L} SHAoRs A7 desislod, A
Ee] ke el BAE £ 9la, MR AEVFAE setetgl ot spEe] ke o]oje] wha
B Adwbe Eo)s YT T 9.0, A grow
<

xal
- JFyo. 2, ]ﬁﬂ Rolling Effect= AFdZ o g ZA
e 2B A Carver) S WEAS nolol W AFHoR RS A%o] B

o] EAAGO] FAt AEHY AL A3 FAolu Aurhe WYl AEHA AW 059 4A B3
e WUt dF Fol FAEe Al AAAst AF, A 48 AW o Qd JPE wE
ABRA AL [ Qo AuAe] B oAl A A, ANGAL] 87 wste] Z4Hos JFe waUt 34
afel A% (2 ATEe] Aeel ARwA Ao 8743 AA B4, 9A 2P D Puel Wi v 9
2 we S oagUth ABwE Ao 49 Tt gel O ge A 87, 44 4%, ¥ 5
o) Y Wwomm UuHoR FHANT B ¥ £Ee WS PHY £ Ay

A FALE Ale] FAAE] ¥
o g SA} el A5
o 2899 [ Ayt

= AAALE A GO A} BBTS A
gl WYRE AT B FANGNA 2T FARAS DR 2T

OF o4 oA ATg WAT A | A5 T
He E :

FE 394 (D2)l FaL 7] 2 1 oA s AT+ 45 : 2 ZRE 4
el FiE= 7EAS A8 .49 9L (D3)o] BAA
2% 54 AH F AFS GYF A AEE 9 AT F FodFe AF

H B
EHE 4934 (D+3)0l ﬁi!ril% NEMA S A&

| A Fo #E FFF A dATIRRE
(D+)e] Bas= 7 EAAE A58 AADr)S Dl
S S TAF T e A
Fel FuHE= VENEFe 1 AR - - A FApAE ) ApibE N A KAl F NS A F (o)
AP 8 " EAArE volg gl S 2 0] 11,0005 SR 445 Ee] Qulwk EA) 28] 74A]
teeT ARFI T, o] FAAES - FTHE WA @ EE 54 TR Fo5H0 A
i e R 1ol 1,0009 0% Fagych
. A3 ddA, AIFFEFG A (http://www. samsungfund com) -+ FHwj S| A} - St FFF A 3] (www.kofia.or .kr) QTEUL
c T E5)0]7)
T FAe Favg
A A7)+ AFFA7 T @AM HEY] A5 Ego] Qe o] AHUYL}.
AT dubgiele] W= A7 FERE ] A oold A= 16 40(AWASH ) AEE 4
AAFFUT. G, A FHFLSFAN] VEFAS 2R AP VEFAS 28 98 v
Z=0] 2} THaETY 6‘40}04 AANREANER ZHIA FY),
# AAAGAR 5 FAR gAo] B} AFLS FAEPA A2FE. 14, o] WiE L A AF AFE
ZagA7] v,

1. o] Aem EA=(CDSC) #8712 W&

- APARE

A A R
L

RIS Pl A A AL AL 8- A B AL (Tl 324 3} :02-3774-7600, FAE] 1080-377-4777)




Mie wYlE) kel AAA A % i
M ] A=) 713ke] A A Zolo| A3S Fx ers )

2022. 3. 3

ufj 5= A7y
= T an AT (0 JEdFAEAE ] = A o o

W EAH P A), B

Al ATEE BT EE g
FrERTFHIRG JEHXJIEE X 1 i‘VéEJEi ZH|go] A A )
Aol Fuja 79 vk =

e i A i 2
ko 7 = =

oz apel “ﬂﬂﬂ%%%ﬂl }ﬁlﬂoi«ﬂﬂﬂ gelow wuue QRFAY TR BusrE 2
AL

SERL | ntol e QEEATAUD. g, @A ey MEe FAAE 2 SN ATEY

¥ |RBFAFTE F ABTARL S B9 vigol bed JFEAIT ddvh.

7€

3 wjEAbe] ALE Wrap AFAE T HFFAT YT

S
TEAEY AAFAIA| =" (dart. fss.or .kr)
A FEEEY AARFAA 28 (dart . fss.or.kr), 58523 (dis.kofia.or.kr)
A=zt A (ht tp: //www. samsungfund. com) 2 Fwi 3| A} &3 o] X
@ HVRIAN(FARIA, AAAF) @ 3585 d 9o (www. fss.or .kr) R
ST F S EAE 3] ARFFA A 28 (dis.kofia.or.kr)
@ AAL81 A AT FEFFEAYI] AAFAA| 2B (dis.kofia.or.kr) B HIFAAA S o] A (http://www.samsungfund.com)

@ FAFA L AIFFFEAFEI] AAFAA| 2 (dis. kofia.or.kr) B HIFAAA S5 o] A (http://www.samsungfund.com)




