[ =eenves

AMeA 457 58212 10(8e517h
(M=}t 02-6308-0500, http://www.trustonasset.com)

NN e === WIPN

E3|A EXfHCto|LtaA2|0} 30 SHXHEXAIEMASE]

2&7|7F :2022.12.06 ~ 2023.03.05

AMUAREENME XH2AIZY SSFAH 2ot HE(0[SH 'XR=AIE ")l 21H
A2 83AF ZHYstH, EXAE Jtelet &Ee EFIIZ (371E) Setel Rt 20 st

o

ZIE QA5I0] MIdts EUAMQLICE



4

g

|st=

Al
S

Ho|x| 2/7

LICh BES H|@X|4S 1.31% pt

]

[

=

ri

A

{H

E
=4

A
(]

HI W X|4=(#IX|0F3) : KIS 2 22% 1-2 E X 100%

CtolLtalzajof 30 SHRHEA}

(=]

S

(RS

=

| 0 & X T oW
o = — ) o = 1y n Ew ~ = M3 ] 0] m Tl
o o I H %0 0| = B o T - a g
T oW s Ko = o 8§ I R T
oz = Rl W o 4 205 oo o
Kr _.__O -— O K _An_ _1__”_ L _.A_l K = =0
= un ol Ko < fo K o o = o W O
A= o I o K TS omog
N HBS T g o i W ~ oo mo4r <
N X oKl 2 W, & U g H 9 R E R X
oF M0 o <o ®omo IR T e R
m.__u 6 R O K o- — ﬂ_/_“_ o o 10 T N Ol % ar n
235y Tog R TTEU
o0 p 3 - L=k 1 5 K [N
0 & K- o A ol ol
R 7 R 5 om B T z o K I Ko
S EE g T W i 5 W oot B oo
A S - = - I oo = g SRR o =)
— & T (2] o & = B0 N Ko & a ol Ik} 10 M|
ol kK O = < < — 2 2 LA T R T TR
i KO Q2 N N Mg gl a8 @ K = 2 =
o _._._._ < = — & o NS o -— O ® & &r o
ol m O T ol owm e LT of K o R oH
2 " R &) B3 Z m = &mo © N o T 2y %0 . 10 .
M N RO <0 o 7 R S1 ®T ol R L < = % ool = o
M < ro ol N G TR — ROR g o Y Eﬁ o ow om0 g
= = = = = Mo o <0 =
- T Wwooom T 2R ma g T S WOy
= o o Ir M = = 0 e < Mo, IR
S 0 M X o K = ki B0y 0o S = =~ M o I
o M B 5 ¥ W B X o ~ o Hoh o TR wop o
B3 = <F i1 BT 0 S @ T L W
oo RO o w3 I K = + T % .ol O
nmow g g o woor % o= 5 N A e S
o M__u S 4 8 H 5o o oT o Mo oo W m oMol S gy O
R g 5 o m R TR I T
o B = Bl = o~ N ke - Ve T F &
] K .mM o _._._l 1 < 130 =T — q_._._._ |__|_ S 1o
oo ® <23 TRRER T N L R TTIY
TR KN DR w T e nME g oo v oo
w_wool%upl ol o T o o I ot © g R Mok om
LR TR o of < T mo 5 T <
52 bz E o m 3w g LS = K& E@mo &
N o S < K s — O WU = KD T N o= o 3
ol ®o ol o BK 1o N 2 K E a3 ° g = O
O oK R e M ST -
— — ~ - ~N = 3 = -
B el - L R, oo 5 3o~ >
LT e D T ® o ¥ o oA o ow oy
M S TR ORI 0 WE T g
ol T o oo O 5 N T ~ 2O T ook
o= = S Kk ouk e M. 83 W N T | = 5 o X om 9
Sl S - omop & Moo osroon mp " AEIOTJHA
S X 1N o ™~ 5 o Kk 5 o M o T O
w ® o L I B E R K 20 K =
IL K ol ot = = _n_u_ .__A_._u S K = K
K RO O W R

LICt.

I.

S
=

of| &

=

=

=A|IE2 CjAF

t

[

.
o

o

L&} of
27t JAELICH KOSPI HEH2 2,250pts, &EH2 2,530pts

drelor & RHo| AELIC

A
()



X AH
S

of o2 2|A0|

=

I

Ho|x| 3/7

b

e
o
—

I_

—

u]
HEIHA 2E SEI A

4

[e}
o

oF Bz

=2 I/ FE7t

AREXPAEH A E

=

=

[xH2]

Cto|Ltal= 2|0} 30

(=]

-
[

(RS

=

LICh o2t &

3

ofofLtzt A2 o el

o
HEMS

M7t St=EH

7yt

et ZAI7|XE =312

Ha

Mol IX| MO X &S| #HtLt

=]
fo-

O L &

ﬂ
=

ok

ol

<

oL A



EAEMYCIO|LIY T 2|0} 30 ZAXERMENHxHAZ

1 HE9 IR

P J|2EE

H|O|X| 4/7

c g3

E2{AEXFCIO|LIRIH2[0F 30 BRX

TitE HE [ ejeeinl S
EXPHST | 55
HEo| 38 | Exje B3

HEHFEY 2013.03.06

=7 2022.12.06 ~ 2023.03.05

Zaolt | F1Ho= deo| £47(210] 9
AMSBIIN | ERAERIZE(F)

BOfSAt | BNKEAEH, KBEH, 4433, o

Ql

HEMMEZD|AL | 7|2
=]

UBIALR RI2|S[AL | BHLIHE MH|A

SRAIERAS] 50901512 Al
EfRYAte] 95%0[SHS BLIKHHON SEXfotof HlmRI4 Ch|
xupol 248 £
MBol 53 | - AmyZol uE
#3202 AT
- XTI S

FANE wEE
Cl| HSA 4
urastol Aiokx £t
Mol 2713t S2fo|d THS S8 RH=ole] UM F7

SOl FXista, FXp

O

) mojs|Atoll ciet XbASH LHE2 Xt
H .

FRILIC

> HE 74

Mo
tEe

3|A ZHO|X|(www.trustonasset.com)E &

DECcH

EAECIO|LI T 2|0} 30 BHZ FARE *HE =8

¥ AHHE XpMSige 100 22 Jhgsiisd 2t RHES| YEEAS

A=XE BAFLCL

2RE xS, 7tA oto| oiEls EEOR £ ZEEZR
£ =L

% Pair Trading Z2F : AIRI2HZ0| RAMSID 719 A2t 2HAI7t
HnH 22 5 MY Wl 3502 212t 21t £ EX|ME 1%
gfLict.

% Enhanced M2f : HNKEIE JHK|F, AlZetdnt 226HA &
7] 4ES XY £ U= AES MEso] o

M 28 w2y
HEJLE MHS w2sto] MTiZHK XIS etn 22| MY 2
At Feflold THS Sof At=ole) YHS ARBLIC
F

(1) Falold ™z . F2[HY 25t HAHN, BBSH =ES
HEHOZ St AlFdEo mf2t Faold =FE Soto] EHHe

2 288l
* REHolMIEEATY):

LIC} 2t kel Z2|HE AVEH fHO=
+E Z2|7t d56k=hg of xHE7tHe stei(AE)E0] HE
Ct.

(2) €= HE(Yield Curve) H2F

AE F{H(Yield Curve) M2 MHHMOZ OiZHQI oty|7to|
EXE st B A Eo A (HY)E Soll xuppelg F
Tote MLt 0|2 Qs Fo= SaEADt ofof chEt A
9| 7|}, &8 ol 7|x3t Matg Salshct

(3) MCHIEX] 2

AMTHIHX|] M2k AR J[cHe| &8 40| LiEtE of WMst
H 229 A7 HAES &2t EXHZOE 0[2{o AIFC
7Y €850 MUNMOZ MYItE Ao FXIsto] FIt<
g gyeict

® +AYEFM HE

KHEHS AHIIt O|Xt7 HeiN UYon, YutHo= gty|Jt Ctrt
S+E MAHUHEE QELICEL W2tM MR B7|7F E0{EHA
Otx| =0| 22 Bo{X|<0| Z&sHA 2|7t stzfsto] xH2o|2lo]
lst= pzto] MZL|ch ol MRSl E3(Rolling) =22t
stH, £l [MY 2|7t 3 siefste #7tel MAS of4st
of EFIE Fel= MAEUSRFHFLICE

@ =2 AMEH X 2F

xfzZel S2|Xt0|E AX =t BL|CH A ET HREK|
HYE Hold of WZX[o| CHA| BRCH= 7HEsto| MTiH
OF JtHo| &2 *AHS vifstn 7tFHo| £2 xHES =g
BEM IS FPELICH

Seo|2 el 415 AINB AIFHS olujts Bvlets gl
BE ¥349 WYAISL 72 5 HIreel At 528 D
2ol gl oz B, MH4olE Y EeZell net 2
EUCh o2 S0f 39 97| Kol FS Fao|de of 2.7 |
7El
L

i H4n

149

141

1,056.05

F) 7IE712olg EXAE HEE
=8 Aol H8EE ez

uch

[tz tH]

= (etoh)st=

LRlE o

F9 £ SHR(Y

4o
oot
[

==

Tx=mn]

=tz X2

== ==
= WNEES
2023-03-06 1

134

1,078.09

7) SUfSAEIE MEA 1 Woln 2

p mco| ExpHet

sredLlch

derent

Mefuct,

ch.

=
o=
HIIHoE ¢

DEXHAEL)

(54 £x M2y
AFASO) mE A
IAT| | HENS B2

% Long-Short ®2f :

o EXtAIELS EXIMELR

S 9 olxt4ele =

Ao g &olof w2t o]

| 100%0|5tE SLIMA % 2=
3t JLFA| F2 FXSHE ZEXRMEN]| £XH5H0

O EXfMEIS AR KEO BUEZD 2MS HiEgoz AlFS
% 5 gIEe AelMstn Boksts
Kol [}

- AESIE ;Ao W2 Fold TFOE AF Y

o

=

o
0
et
Hi
oK
e
ofm
ro
2t
=
ol
ojn
]

A-O| &2 SIAH S0 =

2lojeda A|AE JtSEH 2EXIA|

2 Aol

o
il
- dE2o|dA - A F
o Mg g o XA

40
rE
2
4

O
M

AIOl

=] 2

olsizta) de
l2ltjAt U £xtel B2 5 HEU| YiE E2S AN

Hoz ojoiE et

o]

r

- 1=

- HIERXAS FEGHE JteT MY AHOX} HIS 9K

- B3 ME U F20| AU 2RSS KYtD Mefzt B
AE 8%

ol EXHAELS EXpAEhAS 100%0I512 RHMH X 2lx 5
USRS US| F2 Xt BEAHE SX5Hs
SHNEXMEH WA RH XS DEXAIELS JZHSO|

w2t FE ole) w Ao ZHELIC,




EAEMYCIO|LIY T 2|0} 30 ZSAXEAHMEHKHAZ ]

(2191 : %)
X|= X|=
EE%@ "'II— *l; *l;
24 |34 | 54

E2|AERECIo|LIY)
2|0t 30 ZHRHEX}

et ES

Hl W x|

1.01] 235 7.66

H|w@X|4= ChH| &)

(0.10)| (1.96) (0.37)

(
) BIZAI 4 (AAOFS) ;KIS IR 129 X 100%

9l EXME2 24 GBS LEtd @ 021 28

22 otgLch

IS s
S o | 7IEH | 22
2 1 0 0 -3
27| 2 0 0 3

St

22 | 4

(THel : 2HEked %)
c|C] KAt
DIy [
xoﬂg '674|

KRW 36

28 2 143

1.00 | (25.18)

(19.37)| (-1.08)| (100.00)

()Y HE F) 9l ARy

A&

F) AMutpdeige g XAHES U XMER W
4 el oig AHET} 2f DEHEA XHX|Sta

ROl A 2oiF7| 2,

oHEQ
HIES 7I5X2 EHgstof oh2dt Zat

go| RUBolE MAYE U 014YUT WIS EHox

YULich HA £ABH J|ZoR oot Zutet Hlwdsto] HoI3 At WY & JUELCL

[ I=]]

49.51

p FAAZH EXHH| Z(Long)XX|M

(Thel - %)
29 A=Y L HIE
1 T 28 7.90
2 Hs 27| A 7.37
3 T AH[RY HRLAO[MAMH[A 7.22
4 AR Y S A7 0] 3.89
5 ESy SEZE 1.42

FARLIZAIO[ A H A
B7|H|I™

% maasssssm— 7.90

. 142

Em— 3.89
— 7.22
—— 737

HlOo|X| 5/7

27 s 8 73
oo
ARy Eess———— .07
oA
b Eessssss——— 10.76
Fett I 17.64
I e 06,01
) o 5 10 20 25 30
F) 9l ABFES Fn7I0IE FICS 2 B TES mELICh
= = =,
P FAMUZE EXH|F: = (Short)ZX|M
(242l : %)
29| 453 HIE | 29 R oIS
1 ES| 62.01| 3 HAAH O 13.28
2 A xH 18.54| 4 =28 6.18
oo
% mmm 618
Sl A
2701 I 13,28
A
I 18.54
AX
H I 62,01
(%) 0 10 20 50 60 70

5%E otz ZFO[ALE Ldx

A He)2 UERLICH

ASELICH H,

o 1%E X3t
EXCHA A E2
HXSAIAMO|ES HE 27| JYEDM 9l ZMEIMOIM &I

2| HAIZAIAOIEOIM =28t 27|HYE M 5

o o
T T
Gl

=
TNE 2 RMR2EETAS HNIIFEU0| Mg 4 AL

[F=A
(B19) : 7, worsl, o)
=29 2047 (Wi gt 5% | ¥F WD
ARt 100 6 chetel= [KRw IT
5 xHed
ZAAOIZ 12 3 stalm lKRW|  AX |
T
SK8to[< A 17 2 stal=kRw| 1T
[*H2]
(Bl : 2HBHR, %)
o427} wge  [M8sa
=28 =
5% B1oy goy waolm E
21 00875-2312(20-8) ig gggg'g'ig RE_ 3159
27 04250-2412(22-15) 13 iggi'g‘ig RE 6.89
21 01875-2412(21-10) ; ggi'g'ig RE_ 1 404
27 03125-2506(22-4) 2 ;8528218 RE__ 420
=1 01125-2406(21-4) : gg;i'gg'ig RE 3.29




EAEMYCIO|LIY T 2|0} 30 ZSAXEAHMEHKHAZ ] HO|X] 6/7

[HeERE]
(EhS| : uHObx} uf
ME [AXKFAF | BESH
=20 =2 =20 [ =22 =
AlSEMEE|IC|2| | 42l hst
1Tx| El i ) ) *f KRW
= o= |_£
x=
[Stzici=E 5! off
Chel : HHORR %)
o =87 a2l g7y (=Tt
olg 7|28 2.99 chetel=

EBAEXHECIO|Lt2lRE|
OF 30 ZHRFEXFAEHAHRH | 27| | 0.6994 0.0002 0.7189

=8

Z 1) ZH4-H|2H|&(Total Expense Ratio)0|2t 28& 4
HS pXpA HEZIH(HS HIE AU J|F)Q2 L
o % HA-HE2ES LIEHILIC)

HIE2A g 28712t 5 FARL SE oo FHS 4R SFE Lty
F3) DAYl 22 DHCUM YU HIZE XHET} ARG

6 FXXMOHoHLHS

> mHoiFEAGE B 2|HE

E{AECIO|LIYA2|0} 30 BHZEXHMEMA =]

ofj <~ o= oHof | M2

> =4 > oK S| 2t

¥ | =3 BMdE

eIl HE Y

AR | HSEH

Mo
0o
re
re

>

e
Fo

Hoe | 2878

27,873 527 33,906 1,050 33.03

1980 &

7 1,067| 2109001374

1980 &

0 0/ 2112000325

lordo

22

ol

4o
o

yo

MEZ EAIE 20| M=t
| EXF oJAHEE Sofl )l FZHo|1
SHEQY HAUY 52 3

olH, MA=TF2 8ol 0l2 EXte 8ol 5
SHAIKO| HBtS A

HHHOl A&S 2= XE
EN

EXHS| HXZAAMOIES +AFZA| S5 &1L
(QIE{Yl =4 http://dis.kofia.or.kr) T, &2 MAZAIAOIEI} HBsHs HEL

MRBEINIL MBshe HEO HYIIEL0| Hojg + A&

& ABLICH

F) oy 28717t 3 W= FAJS FU2 1 oY 28U B Had FA0 BIMoR

Ltz Hg

> 22 3E27| Hoje|HE 0]

EZAEC}O|LIF2|0} 30 ZHZFARE*HE =8

2022906 206 & ~ 2022409 206 L ~ 2022912806 ~
202209805 202212805 202303205

26.87 33.04 33.03

2020.07.09~%1 x4

> 28HEIH HAUY
T2 HEel 7|zt

FAlgEMol2 g0l Us2 2018.05.21~2020.09.09.
FAEMol2 g0l QrHA 2020.01.09~2021.03.18.
FAEMI28013 UM 2020.09.10~2021.08.31.

rfHxel g0l e 2020.01.09~2020.07.08.

20|24 3:_1_3_:_5
E]

B
rh
X0
10

w

2 MY gLt

EajAERCio|LIY)
T 2|0t 30 ZHXHEX}

NEINEES)

HERHE BAL IR

L L b

ENERTERS

MH|A a2

| g7
=24 HE | =
0 008 O
0 009 O
0 000 O
0 000 O
0 [017 ] 0
0 |000| O
0 003 0
0 001 O
0 |005| 0
0 003 0

US=

THEO| AAMEH(IZIE) ol bl
* J|EHIROIR B{AZANIR, B 59| ofE
CEEERETE 3 FEN- TSt LT

> SR+, H[EHIE

o C o k|

—oo

(chel @ g
sy B NSIHE HISEL

ofof-=71 |t EE 4 ohof-S7H4
s+EHIE | -HEHIE | +EHIE

0.0002 0.7026 0.1830

X OHOfR|H 80| &2 Z2 ofjofr e+ X SEHAMZ o X SXAIF S ==

CSH[Z0| Bt

Q [ L V10 () Oloi1oler U
® D - - L - -
o o5l E oLz X0 9|3l 3

p RS9 & 288H Fa 9Y W

(1) 283z E4o| ME &A™ AR S
- R5Y QY SUNEAE S Yo f FXMETHMOIA HEE
of Bvoi 2o F20| SXFEAL XA F29 REHVE
TE HEA0l xofo] LS 4 glon, ol ExAEtAte] JK szt
s ele & UL
- S miE ol of EXtuER BH A % UiES &
o2 FToIND, HUst FAt olal 22| Aasis 22,
&H0| Ldstil, ZAXUHAHIE SO= 2sto] jHEf FALS
sroll boto] A2 Aol Hei7f StThE sHs Aol YLIC
| IMME SX oY TUNE(ME, SN XS He
2 Aol ZR7t 7hstt K22 oH(E|HEX] 22 215t
of TE Txel 20| Hsol £ SN0l WEE0| UBLIC w3
8 =0 ME o|EXel &AHHR = FHCHO|EZ J|EXpo| CHS
Ex
=

Lt g Mool Z20| Blste] E2 2AB0) £5E £ UL
ZeE X} 9I%: o EXHIES

NAEATL He FA)e J|EO| FA

SRE 2 sto AlF MojxtEo

HL} 2 71AHENES

o o=

S stot7| 9lstol @B HESH 3 (Lock-up)ol
of, 0 7|2t Sot FIIHQl J1HMBOR olof EXE
& gLy,

0% 2 Mo AT
ot [0 Ol o

S HEOA RESHE Hareb T’
He HIB2A oig 2872 & FXAt

E3

=
=
S

2) Ofof- B7H442 BIBOIZ OOl EHASRE AR olmEA(LL- b X2H J|F)0Z Lt
Y

HIZTHZ oh23t0] Bfitot X

ZEx0| EXRI, BRF(MZO)

Al
ez Rt 7t 22|1 =
o EYE S| oHE £ AFLICH Eot R JHAT O E®2



HO|X| 7/7

HXHE A}

=

=)

2|0t 30

iCto|Ltay

(=3

-
[}

1A=

EC

750 [Tt THE W K
e = AT = KE&©T ol
Tl | o = <4
=< M_- g w__mv_./mﬁll_ Rr Pk 1o o K
I-IL = o o or x_oMo_._.__:._ X 0
1o 3 ° oK il o KM= no = o
w1 I BSE W 8_< 2 ¥
gl o u.mm — 5 m.U|\0)+qu = e
= BRHR “¥s @ Sk5 T °E
_ M y [in iy
<I- I suf ®O0®s o =% g
) = zHy T LTESL T 2
E o w m R - 2l T3 Mo K =
- ¥ |z WOED & SRm E K X0 ®
= el giorar 2 oup 2 Wol £ Ry o
—_ _ IS Ao 040 g B0 <| 2 L 3
3 M___._ e ST oo K 0% 7D = TR 8
13 > E Ki = Wk Wws X Bz =
1ol =] _|_|H_LI . <] = ol T < o
- l o . B R 5
=< z Tmmy R0 DU 2 W .
= & B Ko X wxer F 00 E 5
K [ = H o 1l = o N ) no < w X
(0] = Wk vy HHom < %_gom_ u._ Mo o ov
o 1D I
™~ Ia WS o 2HE w® o ) a2
S = ot r__x._o_._._ Ru S 3K w0 B 0 =
—_— ot ojo Ll H Ul Rl _._.__u._._l_h_l A S o
ol ||k BIOE N m om E T oI 5 i
- | Fw U T R d ord % R
= R o AT e AT R s oo 5
oo ouE ) X ) o0 = wl 23 o ol oK 5
W — |u§oD|.r i Lo Z o I T o X 08 =
i v vz PN TEps T RBeZ g+ _ 5 woEe &
= m o ¢E pd NREE Ao nEx BT 5 x K EE
=3 : = nhooM Cmm < 3 W3R
i K <k e NLJ._H_W — T .._Al..x{Lu.._H - S PSS =3
S o B 2Ea® 3 SE0s 7% me ¥ i Ew
nozr K H_u_.AJIm =r ol HIRE nd == =
u . Ko _m N Ul & == <X o _A._o w| < _.__”_
(o)) m.h LS [0 Morw i ™ ow N____A_..n._.:_A_. hup Fg N .
K
[=] O] E o
sTa@ -
uo % . o o Sl R oo up -
wP s S . o® owe oo oz BB %! ®
T X0 M <o M Jp % %K <0 ok oo 29 ol
DETA o T R - o <=3 z o < =
"R KM 23 VE U =% 5 WmT e I 2 O i &D =
f=h. N 1oz B0° 5 Ty O >3 =< 2 mﬂ =
kg B X0 N o~ X oH = e - = S
= B -~ B o3 -_ =
- = = o =0 10 o - I 10 o) Kol o
Wiz o v uwWz = Bz H o o0 = D= S In Hm
RORg ® B == U px Bl x5 OH = RdoF MoED @
FRge  F T 2% 5 uw 35 0T = R noBn =2y
KE 25t _ Ko T P i = = oo oK
ulo == oF J| WM ol tHo = w2 4o u__. ol vy u Mu_nO O K
s EO g g, 8 “ifefiey <K . IZER
Pl For oz pU8 Hn .5 T Ly e o <y
GFox=x O Nk SO mot Ty 4o = T 2 - > b
o> = 5> ma =T WFH L m o X Hl ziflulo o Bl
RN R - = = =m don WX sr30 K o =8
KWl X0 51 ® wm 28 wew L T g oy = Y -
bt o W T T KD FE mo A Lo e c Si
Fioror R0 oy X ol Fod o Ko o o n <0 — < o
TOTE o T W omyg BE o5 H E8 iy O = Ri= jol' ol o
o O Hosl T ooy T o OF D =-10 =" %
W Ml oo ok o mm %% R oo o 1 Ko ol
Ny o A X o B £ R o K1 o0 = 0l0
mxwl._._w_u TR | ol +oo|_. mel T ETIE__:._ Ea B2 __.__o <0gK 1. 7._._./..__.__o =
sy J 2 o MyS o ol i& @ U LS
Bl S Koo o o T wh wEE WY S g U oule W Y UK <
zolan £ 2 o 0 mAo ba mE, w BT EBE oS e s Ta  —Ek % T
Reuss m¥ 3 U by Ry OOTE 2T TR Rl @ T &
o ol o __A_l el OF 1y =< > N | 0 = 1o o] %0 o~ 50
hER<t < = Alyp T ME "% oy Bm T R OX Ol X RIZ Mmsi%e o
~ —_ ~ 0l N »sAnue <« B s ol o 0 R ==p=n 5
o A= <Pl T = = )_.__o = K e i Frig0 mouo K



