meritz naixares

$110-800 M S EEA EF2F EEZ 104(4%F, AFY9) E 02-6320-3000 # 2 02-6320-3009 www.mer itzam.com
2 BA Quant & Derivatives ¥3 ol4% @23 13 AL AF 02-6320-3023 HL= 02-6320-3009

w—AME QD 2022-0083

o A :o2022. 02. 24

& A ey

& & FAFA 28R

AL A

A B FREF A= 522498 WA A

- WA A: Quant & Derivatives Team B}

: Quant & Derivatives Team 7 A&

B3 oAEE 2 wEdR
No "= 434 HAG=E
1 | w2 2X]$A A5 A F A2 E SHKRW)N-55 [ELS-3 4 3 ] 2021-01-13 2022-02-23
2 | e Z2AFAAZT AT A G SHKRYIN-62. [ELS-3}1 8 3 | 2021-01-20 2022-02-23
3 | e ZAFAAFT AT A2 G SHKRVIN-75 [ELS- 8 3 | 2021-01-27 2022-02-23
4 | N 2AFAAFT BT A B SHKRYN-83 [ELS-5} 83 | 2021-02-03 2022-02-23
5 | W zA A A S AFE A ESHKRYIN-9% [ELS-TH A 3 | 2021-02-10 2022-02-23
6 | W22 FAASTEF A S SHERNK-45 [ELS-+ 83 ] 2021-03-17 2022-02-23
7 | dlEZ=AFAA E) o) 2FAF A ESHKRDK-13 [ELS-51 4 3 ] 2021-03-24 2022-02-23
8 | vig] 22| FAA 3] o] 5 B F A HEH(KRVK-15 [ELE-3- 48 3 ] 2021-03-31 2022-02-23
9 | dlg =X FAA 3] o] 25 AF A2 ESHKRVK-25 [ELS-7+ 4 3 ] 2021-04-14 2022-02-23
10 | dlg]=A) A A 5o 25 A F A B SHKRDK-33 [ELS-5148 4 ] 2021-04-21 2022-02-23
11 | vl 225 A 8] 25 F 2T E SHKRWN-1% [ELS- 8 7 ] 2021-04-28 2022-02-23




meritz naxxres

12 | dlgzAaA s 25AF A ESHKRVK-43 [ELS-94 B | 2021-05-07 2022-02-23
13 | dlgl =g 8 e Ed 5 AL B SHE-35 (22491 A 8-) [ELS-3H A1 4 | 2021-07-22 2022-02-23
14 | 28] 2A)FA A 2 970 5 A F A2 EFSHE(KRW ) -18 (21 W 8- ) [ELS-7H A & ] 2021-07-22 2022-02-23
15 | 20 EA =S d T2 ESHE-435 (224 A 8 ) [ELS-THA & ] 2021-07-29 2022-02-23
16 | fl& =2 FAA R 9715 A F A4 B SHE(KRW) -23 (22191 1 &) [ELS-THA & ] 2021-07-29 2022-02-23
17 | g 208 A=5AF AN ESHE-55 (2210 4 &) [ELS-7H A4 3 ] 2021-08-05 2022-02-23
18 | vl 22 =AA 2] 971 5B F 24T ESHE(KRW) -35 (22491 1 8- [ELS-oH4 3 ] 2021-08-05 2022-02-23
19 | W28 =FAF A4 ESHE-65 (2% 4 &) [ELS- 4 ¥ ] 2021-08-12 2022-02-23
20 | vle] =X A A 2 5B F A ESHE(KRW) -4 % (2241 A 8 [ELS-3- 48 3 ] 2021-08-12 2022-02-23
21 | HI=HEYAE %‘-?i?rz}tl EFSHE-83 (22421 A &) [ELS-o A4 & ] 2021-08-26 2022-02-23
22 | WP =AFA AR M5 A F A4 EFSHE(KRW) -6% (2210 A §) [ELS-48 3 2021-08-26 2022-02-23
23 | g 202 A= FAF AL B SHE-95 (22} W 8 ) [ELS-3H 8 3 | 2021-09-02 2022-02-23
24 | vl g 2 XA A 2§70 5 A F 2 ESHE(KRY) -7& (2221 [ 8) [ELS-3 4 & 2021-09-02 2022-02-23
25 | g2t B A= FAFANESHE-105 (22190 4 §) [ELS-3H 8 F ] 2021-09-09 2022-02-23
26 | vl =A A A2 $- 705 AT A2 ELSHE(KRW ) -8%. (22491 A &) [ELS-74 A8 3 ] 2021-09-09 2022-02-23
27 | W =d A EZAF AL ESHE-115 (22191 &) [ELS-T A 3 ] 2021-09-16 2022-02-23
28 | A=A FAARA$MEBF A ESHE(KRW)-95 (2240 A &) [ELS- 48 3 ) 2021-09-16 2022-02-23
29 | vl =20 EgAEEAF AL ESHE-125 (221914 8 ) [ELS-11 43 ] 2021-09-23 2022-02-23
30 | A =AFA AR 715BF A ESHE(KRW) -105 (22491 1 8 ) [ELS-7 43 & ] 2021-09-23 2022-02-23
31 | v 2d B AEF AT A ESHE-135. (22911 8 [ELS-o 4 F | 2021-10-05 2022-02-23
32 | A=A FA AR 75 AF A ESHE(KRW) -115 (2291 4 -8-) [ELS-3H A & | 2021-10-05 2022-02-23
33 | =t B A= AF A ESHE-1435 (22H0H §) [ELS-94 3 ] 2021-10-15 2022-02-23
34 | @ =A L FA A $A S AT A ESHE(KRY) -123 (223911 &) [ELS-7148 3 ] 2021-10-15 2022-02-23
35 | 2 =20 B A=F A F 24 B SHE-153 (22421 1 8 ) [ELS-3H A & 2021-10-22 2022-02-24
36 | @ =2 ,dA AL FAF A ESHE(KRY) -133 (22} 914 &) [ELS-T1 48 3 ] 2021-10-22 2022-02-24
37 | M= EYA=F A F AL ESHE-163 (2842 W 8 ) [ELS-H A F ] 2021-10-28 2022-02-24
38 | A=A 5 A AR 7] Z AT A4 ESHE(KRW) -14 3. (2204 &) [ELS-3+ 4 9 ] 2021-10-28 2022-02-24
39 | M 2A5AA AN F A F A ESHE(KRN) -155 (2291 4 &) [ELS-3H43 3 ] 2021-11-04 2022-02-24
40 | @ =5 AA A7) 5D F A ESHE(KRW) -16%. (2211 A 8-) [ELS-31 48 3 2021-11-11 2022-02-24
41 | v A=A A A 24705 B F 24 & SHE(KRY) 13 [ELS-3H 4 1 | 2021-11-18 2022-02-24
42 | dl2 22 5AA A5 B F A4 S SHE(KRW) -3 3 [ELS-3H 4 9 | 2021-11-26 2022-02-24
43 | M2 A AA R 3705 A F A ESHE(KRY) -4 5. [ELS-3H A & | 2021-11-26 2022-02-24
44 | ol 22FAA A N5 B F A ESHE(KRW)-53 [ELS-3H A8 & | 2021-12-02 2022-02-24
45 | BlF 22X AA R 705 W F 22 B SHE(KRW) -6 3. [ELS- 3+ A3 & | 2021-12-09 2022-02-24
46 | vl 22 A AR M5 B F A ESHE(KRY) -7 [ELS-9H 8 ¥ | 2021-12-16 2022-02-24
47 | dlg 2 A A AR $- 715 5 2H4] EFSHE(KRW) -8 3. [ELS-3H A & 2021-12-23 2022-02-24
48 | W2 =X FAA A M5B F A2 ESHE(KRW)-9% [ELS-5H A3 & | 2021-12-30 2022-02-24
49 | W& =X FAA A 705 B 5F A4 EFSHE(KRW) -10E [ELS-3H 8 4 | 2022-01-06 2022-02-24
50 | vl@l =R A AR 75 BF A2 EFSHE(KRW)-11% [ELS-3H 48 3 | 2022-01-13 2022-02-24
51 | W& 2R A A X 7 FAF A2 B SHE(KRW)-12 2 [ELS-3H43 & | 2022-01-14 2022-02-24




meritz nzxxareg

52 | vl 8] =) 4 A 2] 971 F A F 24 EFSHE(KRW)-135 [ELS-31H 4 & 2022-01-21 2022-02-24
53 | el ZA A A A §- M 5d 5 22 ESHE(KRW)-15% [ELS-¥141 & | 2022-02-09 2022-02-24
54 | vl g] =2 5A A 2|75 F 1A EFSHE(KRW) -225 (2 2491 A 8- ) [ELS-74 A1 3 2022-02-18 2022-02-24
55 | w8 2% A A 2| L) 5 F 2 A EFSHE(KRW)-23 5 (22} Q) A &) [ELS-7HA1 & 2022-02-25 2022-02-24
56 | vl 8] 224 A 2] -7 F A F 22 EFSHE(KRW) - 18 2 [ELS-31 41 3 | 2022-03-07 2022-02-24
57 | vlg) =2 4+d A 3 o] 2% A F 24 EFEH(KRW)K-2% [ELS-3F A1 & | 2021-06-17 2022-02-25
58 | MlA=AFAAZFAF A GSHE-23 (22}9) A &) [ELS-3 41 5 ] 2021-06-17 2022-02-25
59 | v 8] 249 A3 o] 2 2= A 5 A2 EFEH(KRW)K-3% [ELS-ZHA1 & | 2021-06-30 2022-02-25
60 | el 20 & A =F P FAA ESHE-15. (28} a4 ) [ELS-3 A1 & ] 2021-07-08 2022-02-25
61 | M2 EAA=FAF AL ESHE-25 (28191 A8 ) [ELS-214 8 | 2021-07-15 2022-02-25
<3y X
1. FAERA 61%F
2. o] FAAAHA 61F &,




