(ZIO| =AML HA]) (&47122 :2016. 5. 30.)

Eg|{AE CloLtF2|of 30 SAAEAME [

ZHO|EALHM = ‘EHAE CIO|L}T2|0F 30 SHAEALIE XA’ | EAF
TMO| LHE = S2AIRIS U3 20t FEE 1 JUFLICL M2t & HgER
HE Y| ¥ EALBME 20{EA|7] HEELCY.
HAEAMZE ()= 0| EALIENS EXY S5 2 28l S5 UOSI0 3 &
S )= EFSIUSLLE o] EARY S22 UHEAGATL 2RE A2
mjs|Ae| R S23ts dojg = AsHCH
L. HBEA|TO| WL
- HEERASAS TOFAESYH o W2t oZEASAIZL BS51A]| ot HAUPBLESE EAF
o| &4o| Mgt &~ ooz B0 MBS 7|50 FA|7| HIEHLICE
a8 Hs7t SALENML| J|AAFR0| M E= HESICHE AS QAHSZLE O A9 7IAE
E2}2} BES E= S9sHA| ofLletS |F2IStAlZ7| HIELIC
‘EW%* - JO|EAMEHM = SHMIM SHEMANZ| J|HAF § LRI HAE £+ on, Y YR
Tt ASAHY AL UMY o]0 HAE = JUSFLICL
EAETIAl SEM DML ZOIEALTEME 20 = UACH, 757 Q¥ FF 0|FAETA
LAl EAEHME 22 5 UFLIC
X F7H3Ql Bl RofMEe BTN ‘EAAYA RolAE ohf &=z
AEEAT|T EX HEZMO| oF 70%E ZLHAHHO| FASEL, UHHA|= IUSA Bxdzioz 28510 rdAel £
== B o= S ELct.
=5 EAE, SUREEEY), NEL(B27Es), FH, ZAA
2ISHEA}A 2} EYAEZLEEF) (02-6308-0500)
_ 2713 RISIEAT| 2N o\ O DAARE AHSHA| &1
SREW 7 AsTogs Soos S8 =9 A% B2eE % S
= HE 2 A3 ?‘_l
EYYNY 2016.6. 3. = A E%ﬁl&fﬁ% S
O 3| A} THOHBIALO]| CHEE AFMISH W82 S &FAS]| (www kofia.or.kr) &
= A EAYA (www.trustonasset.com) 2| QIE{ll EH[O|A|E & 1SIA|7| HEELICE
ZE2(Class) A C Ce S
712 71UAst ¢S 71Ast ¢S QIEUIE Sl 7t |HE/MOBIS S5l 7t
THIHAA L+ol1=LoH - 3 HO|LY =tOjA|
E PN 30 02t : 0|229| 70% /90 Y O[2t : 0]AZ2| 30%
THoj 0.300 0.500 0.250 0.250
o 28 5 0.500 0.500 0.500 0.500
( -;6) 7|E} 0.030 0.030 0.030 0.030
= ZHLH|E 0.830 1.030 0.780 0.780
e EHLHIE 0.843 1.042 0.794 0.794

1) 700l 7IM=|A|l g2 W, | A0 CHSE MEARE2 EAEHMS HR5I0{FA17| HIZLICE

2) 7|EfH|IE2 S| Of|Eh ! HAH|E S 0] FARMEIA Y - H=2oz 2ZE|= HIZ(SH2HIE & S8HI A

Q)o=z M SAHEL| HIES FHIZ AESIERZ A HIE2 0|2 J0[F & UASLIC St 47]9] 24 - HIE 0]2/0f

Z71H|I8S BEHE 5 JASUCHL

X ZMALSH 3) sy S2HA0| 51A7|2F0] FA5HA| OfLIgh B0 CHE SeiA0| 7|EMH|E HIES +
4) 2R - HIE HIZ2 0| RALEM AZEl= 240t 7|EHIE SHE AR AHAY

£0] AHESILCE

5) 2Hd &4 - HIE HIE2 0] EAMIEIA RZE|= H49f 7|EHH|Z0)| 0] SARIEO| DEIME]| SAEH HIES Qhedt

LEARLEIS| B4 J|EHIES §fot SMS A AHMU(ES - HI AT J[F)22 LHR0] AEFLCH

6) T ¥ 28 H4 S2 22 HYYZEH ) 3742 OiCh AZEH 7|EF B4s AR LEAl AZEUC

Y22 AESIUSLICE
(B HE A 7|1§) ez L

-

17 A O A 2 291 71E7H ~17 Al Ok Al 3 399 7[Z7H40
uHo| HiEH o=z DH?:I _ il‘ﬂH HFEH = Z'" 4%‘?:1_?—;!0'" ZIE.L
= od 17 A BB A3 YR iE | =0 SE 17 A S A 4 YUY TI1EIH
Jtzoz njy o= 4FYA A
AR golo] 31 J|E71A2 1 HHU| UHAWZEANN AME SAMER] ZHEH0A
7127 SAYZOUS AT IUS YHAO| £OUZH ZHAR LILOf ME
L1

C SAZA  UYRAYAL - SEFAES| - TOiSArL] AEUIEHO(Z], HOiSIA FAH




AISHE

oll

1. HeEAV|He] RAEE

[1]. Ear4g
1. EZI-EZ'I

O] EAMMELS 2E ERIARIAL A0 22 EXtSHE DERAE] SR15101 HLA|4+0| £ASS ZT}5}
£ FA$UE 248 27U,

X H|WA|4 KISTIAH1~2HE x 100%

% J2ILE Ab7Ie] ERF2HO| MIEAl THEICHE BAS SO0, WS, MEIA, TjEAL S 0] £

RIS} BHRAS) Ot SARIE SARE] BY EL EAZu0| IS S OHIELIC
2. ExpAE
ERMEYAL] 70%42S YHN EAST LHHAIE FUjRA E4HZ0R 28510] AHHHQI 40! UM
2751 ERHAERILICE
OF =

MEIHEl FAIS HERPAO| oF 30% OH45tn, DHIHE FA|(K200 MENE =
AlL-THOIH|Z (Net Exposure)2 10% $=C2 QA& A& LCt

A -

WAL M
- 310, S AAO|E SIARROl FAL
- 2t Y ClE 2AS 53 MU
HE —  70% FA2E HE
» FASTHAHIZ2S HFE 10% £=2(E 30%, =
20%)0|M, Enhanced Zi2f O oM Mat ¢
HHAE7E 71, aHE 7Y, Aldetda FESH
ZUSHUF) 7143 ASE = Us 7I1Y¥S MESH o
- A2
IR oy 84 M2, Hoj EolY
?’4""*) ; - B HdijdeE ANEIIE(YESE dutvt oldElE)
LONG
_ FANE ZAl O
(SHORT) A O
- % iAoz nHEILEI(RRISH Hutvt ol dElE)
- — 24 24 1S Y K2004E DI
1) enhanced 2F @ HINAHIL 7kx|%, Aldetdat 225HH 27| 4&2 ALE = U= SAES HESH i
(long)
Z2) Net Exposure : long (FA0i H7H|F)0|A short(FA AAMEH|SL FIA|SMBNEH|S)S 2HAsH A2
ZANO OfE EEE ojnjat
[FA £zt Mz
AZAE o2 FANY L2 XY HHFA Exuoz FAN| CfjH| HENS ZAAFH BMCHH|
Zat40 Gy gL
[0 Long-Short 2} : 714 &450| OldEls SR & ZEEZ|RE 5511, 7t 50| oldkl= &

2]

%]
& ZEELRE —TL%E.”-IEL
(J Pair Trading 212} :

St & ZAPE FEELICH

FzO0=

AlEEtE0 o2 A7} H2A



[0 Enhanced & : ZUAE7t 7ta|F, AZEE Fa6HH 37| 43S A4 5+ Us A== UEst
0§ Of=<=(long) BHLICE.

(A3 28 M=

AE7tE HES E=ot0 STi7tal RS st S2] 2o 2Ae F0Id 2YS Sal A=0|Y 2=

FTELICE

(1) w0l e - eI 2SI HAA, MSH 2ES HZCE SHH AlFJE Wt =2
o] =2Y= &5t E

=24 24
* RHOIMCIEE T

Solo|4e TAS| 2E UIYE ABS oUjshs Blots He| BE B34y SA|et

2 5 #340| A 522 Jetn Uk HHSR B, HA4UE W EHIE|) et
ZHELICL 012 S0f 39 57| M| ZS FAOIMS of 2.7ULICL mat WA I2
5 5 4002 RolM0| 4R F2Tt A5GIENE T HA/He S (YS)B0| A

(2) ¥E F{H(Yield Curve) 2
UE FHE(Yield Curve) 22 M|AHOZ Of=fZQl Qt7|L7to| FEALE oto &Thy| AmEQ]
ZAENE B8l xupAS Foks MHAULICL O|F 2l F2= Sstut ofof| CHst

Ao 7Itf, & Q°olo 7|z

(3) YH7Al 2=

o

Hats SEELICL

SUH7EA] 2R Al 7ioiel &3 Sido| UErE o wdshks M3 329 A AYE EESHE
FAMHOR Ol2fst Aldel =nY¥S EESIH JHCZ XE7HE A FASHH FIteols
B E”—IEf

O +AESY HE

iH"".;l% HHTIQL O|AF7} Yol UM, YHHO=Z Q7|7 CtE+-E AE7HH2 EUCL

et 2ol 77 20SHAM 02| 20| =3 BOAIXO0| 45 =217t tEsto]

At20lef0] dst= Fzto] MZLILE OlF Aol &% (Rolling) EUfety 5HH, &
=g 227t 3A siEste Fel AHES oiest EauE Res
A EAMZFLC

@ 24 22y

£ AFe| Fz|xfo|E Amycatn FLCL ADYCIE FRXE AMUE Hold of
W0 CHA| $HsiCH= 7H4st0)| Aoz 71zo| S HES oi4sin 7H2H0| &2
HHS Do =M ZTpp0le 2PEHCE

3. #Y3x

0] EAPAERR  EXAERAO]  100%0/5t2 MHH SOl FE ExSHs DEAMEN  Exjsts

ZSHAEAMENHBES) BN BRI REAAELS| JAMEY| w2t FE 0] £ AAM0| ZYELCE



4. 2820
(2016. 4. 30. &3, T49I7H,242))
=8
= o e=0| CI=2
gy 5% mm  EBBUNE s eg 2o pauy wom
= T oaage
£
52
KEUistm S5 StAr
2
Al 00.03~07.06  ORO|CIAOMAMRE 2| MZ|E
T 07.07~08.05 OO|CIAOMAMR-E A7HEH QI
s TS 08.08~11.05 OIO|CtAOMAMIRE FAIREEE
HOl
2y 19733 MY ’ 1063 11.06~13.04  oj2folAZ Equity Trading2=:
o 13.04~14.06 NH-CARILRE FAREZE
(OIAL) 14.06~15.06 KTBAMARE XAI221El
15.12~%12f  EZAEAIRE FAREARER
22z
B2 EAL
521
= MEhst ZFGst StA
24 A5
o o=
= 07.02~11.05 ERAEAMSE FAlegHED
017 1980 THT 2 1,991 11105-1512 EBAERALE AlEHol
o 15.12~%43  EPAEAIRE FAREARES ARE
(3+) e
B EAL
521
HACHS L AFst StAk
AHCHEI T BB AALR
A a4
o 03.12~04.09 S2Z3
s =S 06.12~08.06 [AAMLSE HHSEH
2YE 19774 MY 19 7067 08106~ 10,05 LSALHEE HASEES
=8 10.06 ~ 12.03  A22pMR8 HARE1E
(213) 12.03 ~ 14.03 HMAZ|EAMIERE HHE1E
14,04~ B3 EMAEANER HHSRY
AAE
SRR RAL
% O] EXIEIS] 282 EIi| 280 A28 AR EE I MASBELON LI, A7[1S 0] EAAEr] Sz
48 U EXoNTY SO FEH HMN SIS £ss Moo dBololLTt,
X A710] 289l200] 285 WFEATI 70| Y, YTEAMMC| TR0k 4058 FREAS EHoAIE E5t0f Hol
g 4+ AU,
% HALBHL0I0] 28 FOl YHEA|T F HBEAT UHE WUAS|T 28T : HTARY S
5. EAHAY 20|
- AR 4018 20|(MH 7IE)
(591 : %)
A2 19x | 2 2dak 22 3dab | 22 44dar | 22 54at
=2
&% 14.12.27 | 134227 121227 111227
~15.12.26 | ~14.12.26 | ~13.12.26 | ~12.12.26
C 2.25 1.65 6.41 4.34
H|Z R4 2.52 3.72 3.05 4.06




F1) HuA|g KIS=TA2H 1~2 A

T T —

F2) C2aHA0 2UEU LHEZ 7|ASIRELICE CHE SF +ASTHL +UE2 FALBEME Y157 HIELICL
T 3) HluARo| £YEN = 2EES S UYFAY|F| Ritel= | HFEER] FUBLICY.

F4) Q= £0l8L SYEls 2t 1 W7i0 Che LAACIEE EX|ZH SOt HYHE $0i50| WENS LEALCE

— T A= —oo=2
[2]. 22 EA9lH < 2

1. Z2ERH

E Exsi@el Faug

0| EHAELS AAMujctArZOZ 238 621}

2| OlgAtES Yo U2t s EESAE &

nun

S0 == - - _
Eﬁa S6tA| FELICE Mt FAtEel M8 Ee L0 it 49| ™0 EAsHH FA=
N &4 WAl 229 2 Aoz AL BEHSH E|1, JFFAIYAL: HOHSIAL

OHOI

AAlIOIS] T

i S OfH TIARKE SRAMO| CH510) MolS XA OpBILICE

EXMEAS Z4|, WA U TMNE So| SN A0 T HE, OjRE S U
| L

o5y al

A%l E} AAZARIEL| Ha0| M2 30) LEEIL|C} 3t ERMAEAI| T1a|s EHAS

7HU=|°|0-| (=] === —, TN =AM = T oS
=Te S wBACl FURF, MDY U NSNEQ| ol et 3H5| HEY & ULICL

a0 O ERMEIS S| X9l U IS S510] £248 FFSHAT, AU 27pt 04Tt e

il A3t A, 00 M2 AHo| WMSIT, SHXUMUHIG SO QIsio] jRAR Tt

e Bh= 20l bj5io] AFE40l MLt S THsA0| YL

EZ}IAIER _ _ _ _

5£§5m| E2pAE0] TRt B0 SOl o5 YUY FE OJSHE ORI B, YSH A £} £

—-O

Tz o THsE A £E UL
= Tla

2. B29ld S8 =R
O] EAMLERZ FEARLES ZHLZUO| 30%0I5HE FA4I0| FAfSIL I3, S E AA Ol¢2| SIA &

FARES AL AFUCE m2bA, o] EAAMES2 ST FASHE AP SAFAUE Hit =2 o™
A2 QoM HAY SATALEHL =2 S A 5 A= FAR A et
X BRI S8 2Rc EYAEAUREL ERVIRN Ft SE2=, TSN HASH:E SE1ts H40Ig 4+ A

(o]
o od [RyLEYS) =
Ch. Df2kA], Of FAMIERS 7HUSIAIZ| 2o SHY HOjSANS] SALRIESES SeIStAl7| BHELIC

mjo 1o oM

o
=
A 70% +ELE FASIE SHUUYERAVIT(HEEEY)2EN 585 & 352U M= I =&

(i
I

O] EXAELS Al NEO| BUEYI 2N HIEOR AR, NBYY, 954 UF S e Ao
513 WISl TS S8 AMBeIS stn UALIC
O A glainal e
- ARSI AZAHO TE FROIM ZHOR AIF HHE 248
- N8I 2T, B, ABST A-0lM0 S S0l 22 SAUCEM AR 245
- ZZRl0[oIA : A HER0|AA AlAH JHE5H0] SBAIA J A T U 2Eo| S5t 0fRE AER)
O 40| gaimal

- 22ty 2 FARe = S HEHUEO| EE

o

=2 ARIHO = DHOiE A[et

- HEASE 2K TR0 MY 2} HIS |
- £ MEf U Z20| ALY SUNS YT MEZH BaiAZ |7



Nl. T+ 7|EF &

1. IpA|

A oAl AT Mg Ml SH|

SAAE  HEO| ASTHIRY ¢S

4>
10
Y
10
P
o
4>

Msd2l 2|9l Sofl et
| ot ZAMIZZ7tet &

% A7] EAASH e ZAIE T 2 20l tE BAIE FE FH, 2o
ey 4 QIsUCh 1282, 4oats SAE st EXE oF N3
9| 3h= Zo| B

02 1
2!]
2—

=t

=

2.

ma!

LTS

tet el=

on A

>

H

ol

3. HEEAV|He] 29 AT

X O] UHFAP|HL HEY E FALEME HLSHA7| HEHLICE

[HEEA7IT BA ZH o]
2

ZAUMTN: 2RZEQ] HMALZA|A|AE (dart.fss.or.kr)
EANHA: SEL=2 HAZAIAAE (dart.fss.or.kr), SHES8EAE 3| (kofia.or.kr),

=

USEAAZL (www.trustonasset.com) 2 EHIfSIAL SH[0||

- A7|HIM(BYUETA, ZANMT): 2ELEY E00|R] (www.fss.or.kr) &
SHEZBEAS S| MAZAIA|AE (dis.kofia.or.kr)

- AM2EEIN: SIFEFARS| MASAIAAH (dis.kofia.or.kr) 2

USIEAIAAL EH|0]|Z] (www. trustonasset.com)
- FAZA: SHEEEFAS| HASAIA| AR (dis.kofia.or.kr) &
SHEAAZF EH0|A| (www. trustonasset.com)



