Vi.

vii.

ii. EMAEAMNREEE 2004 1€ 1YEE 20104 128 312 7R

EYAEZAARL2(F) GIPS AEAE MIIAAE1A

Long Short(2tddd) HAEZE

O HAZAEE= 30| & 7IY0| LAHFH= FAD 0|2 RARSH SEFALEN 100%0[5t2 FASHH, Long
position & Short position e Alphag &55t7| 2510 Short sell, Pair Trading 2| &S FAISHLE S
H2S FASH= AYEAV|TFE HYSHH LLFAQl Long/Short 220 HIGH QtYAQI S 5= ZEEZR=Z
TH=0 ASHLC

71220218 128 1Y

Al 2 7 2 7 S =] A
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2011 - - - - - - 135 51,947 -
2012 4.92 - <5 - - - 766 78,202 -
2013 6.12 - <5 - 1.96 - 1,923 138,255 -
2014 2.76 - <5 - 2.21 - 2,981 134,583 -
2015 3.44 - <5 - 2.26 - 738 82,598 -
2016 - - - - - - 585 78,717 -
2017 4.33 - <5 - - - 1,605 91,808 -
2018 0.11 - <5 - - - 1,237 65,049 -
2019 4.27 - <5 - 2.68 - 1,791 76,386 -
2020 1.18 - <5 - 3.33 - 1,132 84,839 -
2021 1.36 - <5 - 3.20 - 1,195 73,243 -
cr 7t
T EFT BT 4018 %) W0t 4018 (%)
2011 09/27 ~ 12/31 2.88 -
2016 01/01 ~12/11 3.10 -
2016 12/19~12/31 0.21 -
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