(ZO|FAELBA)

EYAE Clo|LtnZajor30 H2A

ZOIEAMNE ‘EHAE COIURT0 30 HTHE SHASAME YHE
1'9] EAAENS L2 5 FoAtse i qotst Yus 8 olsiich weky
HEASAS WYSI 2 EAEINE 2ioEAI] BT

BAENMSS ()L 0 EAMES XY BE U BT S2 Zorsi0) 3 5
(F7 Sis) O SRsiELIL, of Exols E5s YEENBAF Baa %8
sjsiite] 28 St Yol & ULIT

| . }EEAP7[He] JHe

VYEASAS (OISAEEH 0| U2t OIHABNT} HEeH o= AAHTAEOE SAuz
o &4o| WHE & 9looz B0 4SS 7510 FAI7| HEHLICE
- SEYUYSITH EAEEMO| JIMARO| MY = YESIChE R AL O SA9 JE
E 242} BE L= S0517] OfLgte |9IStAI7| HEEILICE o
SO|A3H - ZOIEALEME SHMIN SHGWHANZ| J|MAE F§ LR HAE £ on, U UEE
e ASH A2 SHILMU 0|30 HAL &~ AUHLICL N
EATCIA| SHUTME ZI0|EALHME S 4 QOH, Fot7t QT AL ZH0|EAEEA
A EAMEBEME He £ EUC.
X 10l EAAF ROIMES BTN ‘EAHEYA [OIAE Oy =2
usE x| BEAMO oF 70%E ILIABO| FASHL, UHA= ILFA BLMULUOR 28510 MYl £
AR Y ol =I5H |C}
== T = .
25 EAE, SHBEEHY), L (FEEW7LS), F7H, 22
2ISHEA}A 2} EFAEZMAR () (02-6308-0500)
_ 2715 RISIERT|L2A =\ = RRADE A51A| 1
sy | 5% HETIOITEA B 3% R aan e
= HE 2 A3 ?‘_l
EHWMY 201663 24 712 TR
THOY3|A} TofS|Atol| CHet ZASH LHB2 S 8FAR S| (www.kofia.or.kr) 2
o A EAIYAH(www.trustonasset.com) 2| QIE{Ll EHO|R|E Z1SIA|7| HEZLICE
&R (Class) C S-p
714 71 e HEATHOPAS S5l 71
T2 - -
g4 - -
ooy 0.500 0.250
28 S 0.450 0.450
Ha
7|E| : :
@, %) | |EL 0.002 0.002
ZHAH|E 0.952 0.702
g ZH4H|IE 0.995 0.745

1) 7|EH|IE2 SH2| G|Er ! ZAH|E S 0| EAMEIN ZYH - 2=24O02 AZE|= HIE(SH7EHIE X S8HIE A

=2
Q)02 A BANIEO HIES FH2 AGSHEER Al HISS olet HojE 4 UELIC ot 47|9] Z84 - B o[

_ 2) ST 22 A0| SA7Izio] KA OIS FL0|= CIE SehAc| J|EH|S HISS 2UXZ ABSIHALIC,

X FAHA 3) 24 HIS BB 0| EANENIN NBElE Hiot JEIS 2US A4 clmel (84 - HIg MUY JIF) 02 U
of AZBILICY,

4) 3 S H|g HS2 0] EXYMEN|N NBE 4ot JEWIS0| 0] EXME| BERAE]| EX S oSt
SEANEr] Baol TIEMIBS 1ot ZUS AAH STHAN (B4 - IS AT JIF) 02 Lhwof ABBHLIC

5) HOj Y 88 B4 S2 2|z SHALE| 0f 348 Oict AFEN T|EF B4 AR WAl AZELIC

17 AL O Al 2 99 7271 17 A O]: A 3 99 J[EIHES
— o= oy F—— 2 34 U0 212
= oH 17 A BT A 3 YUY IIR = S8 17 A ZS A 4 YUY T1ZIHH
Jtzoz oy o= 4 YU A
- AR gool B0 7|2 122 1 ANU| UANZENN AME SAMEO] ZHEH0A
7127 SIS 2ot TUS AUA| £UZH ZAL2 Likof ME
ZAZA " HAEYA - TEEAHS] - BOHSIAL| QIE{UETO[Z), BONBIAF B




oll

. YBEAT|FO| EAYE

[1]. E2p=
1. EZI2A

O SAHIEL ASNIH S BN O|{5i0] £0izj0| LSMBS ThHlst| Y3t AB0IUS BHo= 5

Fl'F
r.J_ re

o |_|_=l

SHZERLEIO R ZE| EXILHAAIAIOL ZHHO| 22 EAfot= DERFAEN| EXISI0] H|WR|4+0| £2188 %
—I_‘_ EZI.AOIE E.I'A'Ig _7':;.0 |__||:|-
X H|ZA|g tKISTOAH1~2EH % 100%

X J2fLp o7|9] FASA0| BEA| FYEME 232 YCH, USEAIYAL, MEYA, HifgA S 0 &
ApLIED 2 oot AR EAHEEel B Ex RASAO| EdE B3 5f7~l OfL|gtLct.

2. E2pHz
EANETRA| 70%4FS MO SASHT LIHAS BUFY B2HU02 28510] HHHRl 49 2
275t EARMERILICE

HIIIE FAZ BEAMO| Of 30% Oi45HD, DHIHE F4/(K200 MBUE E3HS O 20% OHEste) 3

A=HYUH|S (Net Exposure) 2 10% =22 |A[Z A=LCH

—

- 31, S AAO|A SIARRol EA}
- 2 A Clgst BAS B8 TP
W~ | 0% THEE U9
» FASTHOHIZ2S HFEF 10% £=(E 30%, =
20%)0|H, Enhanced 2f 02 ot Mat &
HHAE7L 7Y, _T'_HH':* 7|4, *l’e!§ gt FESHA|

i

.J

SN ST 71832 A& > UE 7IPS HEso Dj
" Enhanced 2% « THEHEYE 24 M §Ho| Ea1|o|c;
FAOHe - B diidez AEIIE(YEet dutvt oldElE)
(LONG) _ 2Ane A O

(SHORT)

W (RS M7} OI4EHS)
- - 24 24 e
F1) enhanced M= @ ZIWAE7t 71A|F, AlZetda R 27| 432 A4E &+

(long)
=2) Net Exposure : long (4]0 HIHH|Z)0A short(FA AUHEH|SH IR |+MB=H|S) S At Aoz

FAAZY et E2EE o0

AES HESH0] D=

tol

ANZYE M2 FAMY 3= 2N WERY SXMHCE IAN| [fH] HEYS Z2LAFH BMOjH]|

Long-Short M2 : 717 450| Gj4sls 3202 2 BEZ2|QE 72311, 7 50| oysls &



Bt & ZANS ASELICL

[0 Enhanced & : ZUAE7t 7ka|F, AZEE0 Ra6HH 37| 43S A4 5+ AUs A== UEst
0§ Of=<=(long) BHLICE.

(A3 28 M=

AE7tE HES H=ot0 STi7tal RS st S2] Mo 2As F0Id 2YS Sal A=0|Y 2=

273t

(1) S20lM Mg : Mol 2SI TN, HEH ZMUS YOR B0 AP met 52
Ol 22 S510] EHHNOT 2BBLICE
* S20|M (FHE 7))

0|82 thed| 2T AFHE AI-S QDS T7|eb= EiE| ZE gy LMATI 7
=]

=
oLk o
|o
Hu
ra
2
rH
I
UL o}
M
e
Hl
r?
oy
L)
o

(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=

Hats SEELICL

o

ML e A Titel £ B0l UErd o wusts A 220 ofF 4z 2SS
SAHYOR Ol2fE Alel EDYS B0l HUIHOD MTIIY MO FAO F7rolS
gg@uq

%
Tt O[AF7t HoliA UeH, YetHo=z WYVt Li7tEsE HAVIH2 LEUL
et 2ol 77 20SHAM 02| 20| =3 BOAIXO0| 45 =217t tEsto]

At20lef0] dst= Fzto] MZLILE OlF Aol &% (Rolling) EUfety 5HH, &

2t
™

|o
12

=g 227t 3A siEste Fel AHES oiest EauE Res
A EAMZFLC

@ SSUE A=t

= At %ElifOI% AmgEgty §LCHL ADYETt HHARE HYE Hofd o

HES HEYLZM Z7 H‘—Ql% —’.‘—?E.”—I Eh

SANERR  ERMERYMO]  100%013HE ME SUl X2 FASHE  REAME S
SHASANE HBET) 0 2A EAfeH BEAAEL| J1AHSO| uf2t 28 0/9) Ei 40| ZYHLICE,

—



(2016. 4. 30. A, THf7H, A &)

2aus
= o e=0| CI=2
Se mw  EBRUCE e eg 2o peuyw o
= T zaam
A
32
KETsta SAs BiAr
2
2l 00.03~07.06 OfO|CtAQMIAIALR-E E|AMZ|E
T 07.07~08.05 OO|CtAQMIAIALR-E ATFEHOI
L TS 08.08~11.05 OO|CtAQMIRAMRE A2 EEH
HOI
HgY 19730 B 9 2180 1106~13.04  DfROIAIZ A Equity Trading =%
(7) |cl ;)- 13.04~14.06 NH-CARRIRE FAlaHH
14.06~15.06 KTBAMIRE FAL81E
15.12~3df  EHAEAMRE FAREAREH
3243
SRS BAL
521
- METstm A8t BiAr
g 2=
=S 07.02~11.05 EMAEAMSE ZAlogED
HZHOl
19804 F 9 2508 11051512 EAEAMSE A7IEHOl
o 15.12~S42 ERAEZMRE FALSAREE ARE
(&2 A=
BRI EAL
321
ANMCHSt . HFst StAL
AMCHSt W HHSH MAe=R
A 39
o 03.12~04.09 ===
=S 06.12 ~08.06 QRAALE YHSKE
19774 4 19 8,184 16106 ~10.05 LSAASE HoSEE
=29 10.06 ~ 12.03  At2apAe g YHUSL1E
(&) 12.03 ~ 14.03 UHIYZ|EZIEIRE HHSE1E
14.04 ~ S| EHAEAMRE YHRIEE
pIEES
SRS B AL
% O] EAJAIEfS] 98C i S8OZ FAISE AR EE U YHSSEHON TG, A7[0IS 0] EXfAE] EAHE
42 O EXOAHA S0 ZEA MY GEte 0]

ABHSH= MU L Z0I24QIL|C}
- i =o — rfror-— i —-—"d . ey = - =
9| 280IH0| 28t HAFA7|HL| B, UHFAAMLS 2o £E2 SEFAIHE SHO|RE S510f 2

SEUBI0| 28 B0l YHUE|T 3 MuE4T GHE WA SBAR : AR S

[
H1
nE
4> M
1
]
S
o
=
r
N
w

ZZ 14z 22 24z 2 39ar 22 4493 | 22 54U
15.4.26 14.4.26 15.4.26
~16.4.25 ~15.4.25 ~16.4.25
2.71 1.57 3.57
T 2.08 3.94 2.84




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



ol

m. &

1. IpA|

PEAZ|+ JIEF R

TAICHY  THH A7 AiE A2y B
EANE HEQ| ASTNEY ¢S - -
oz ERAE oiEm2 B 1) BIAYA I HIAZAZI U3t 400 22l

ofsts Al Bl 1t

HELSA| 5.5~3.3% (LIO[Of| I o|yo| Z2onat EjRIGZA 20| L

HIE ol gpom, ergx o TC, SENLTIS) L as 3oz esior o 700 o
AN RS CIEA _Z_,%Aﬂ 1—53:54__': = 9 BlER 12%0] sHEtsts =of
A 2) AZQIATA| THA| 2 Sl ZBASAEA
JIEIAEM 16.5% RIHLASM M ZA.
=2 AZAEAZIO| LS 400 THE

X AIAEAZ 2H MAlE ASAY S 2

Lick,
X A7| EXASO) O3t TPHLIE
Zata
o] 3t= 20| BALICL

2. 4

He:

o
X

LT

P

tet el=

ol

3. YRS 29 HPY

X O FHEAT|TO| HRYEE

[USEATIT A HE OHy]
ZANTN: 38U
L EXMTN: 282USY

=

£ QgL d8iog, 4o

o, O[PIE[MASS EAS It

ity olLel STt ERHBAZIN
L |o

Ust SUS sHikotod A 700 T
e S22 12%0] siYsts =
2 Yoz SASMHEAM U0
M A

CHaF, TASAE, A 59 22| 3 A|
1813 2 A 25 4o s
Sots U2 SAHCHYOIA <
X ALASEN EE

HHO| 7Y SO w2t HYE £ ACL| R[50 FA|7| HiE
Zb £=02t0] CHSH TpMl= HE A2,

Fzte| Mol 219 Sof w2t
FALMEO oigt £At2 QIS Mg

ko chske] =MIHE27tet o

s

FALEME HLSHA7| HEHLICE

2 ALZA|A|AE (dart.fss.or.kr)
ZALBA|AAE (dart.fss.or.kr), St

28 E 233 (kofia.or.kr),

[ )
ZUSIEAIAAL (www.trustonasset.com) 2! THIfS|A}F SH 0] A]

- Y7 B IM(FEETA,

- AR EEIA:

rol

N

oo

L AABA: BES

AMNR):

=8d=d EH0|A| (www.fss.or.kr) &

SIEZBEARE| HALSA|A|AH (dis.kofia.or.kr)

L8 EALE S| HALZAIA|AE! (dis.kofia.or.kr) &
ISFEAIAZ} EH|0|A| (www. trustonasset.com)
EZ}55| HMAFSAIA|AE(dis.kofia.or.kr) &

ZUSHEALAAL ZM[0]A|] (www. trustonasset.com)



