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1Eap| el M

1. MFEE
0| EAMLErS| MPAH HE= 2R ZAL] 2hst b7 1ol 2kt 2A[7| =0 w2t 2
dEIeH, & MPAH R CHSIH ASI2|AE Z2at AI5719| ZAte|H2 HHLILCY.
O BEAMLIELZ SAIZAIRIC| SAZAE &2 JLFAZ|TFRZAM CHZ2E 2 EAALME 7|HM5HA| ke,
=]

CHRI = B &AM E B3| ZLO0IR|0 SAIE HARIME S50 EQlsta 4 UAFLICE

—

(e} [I.t|l|]
=2
lo
%
N
o
fon
Xl
N
HN

T OoN

N
il
4m
N

ro
lo

Hu

I

m

o

I

oy

>.

i

n'l'

Mo g
I

" - Al57| H47| A137|
2020.04.01 2019.04.01 2018.04.01
282t 48,314,835,921 72,793,976,729 76,562,189,516
R7M5H 46,836,269,105 70,068,968,728 72,817,601,168
2 2 o2 1,478,566,816 1,455,008,001 2,314,588,348
7|E} 28Rt 0 1,270,000,000 1,430,000,000
7 |EFARAE 833,590,748 1,594,071,021 2,677,580,155
AHEEEA 49,148,426,669 74,388,047,750 79,239,769,671
7 |EFRAY 581,552,849 2,413,296,934 2,069,287,163
SHEA 581,552,849 2,413,296,934 2,069,287,163
2 45,981,189,701 65,862,991,079 70,063,338,961

2,585,684,119

6,111,759,737

7,107,143,547

AHEZA 48,566,873,820 71,974,750,816 77,170,482,508
2849 1,784,630,501 166,087,347 19,236,815,204
0|2} 26,914,214 34,521,464 43,673,145
g2 619,398,603 1,035,629,933 1,772,239,663
OHOH/B7kAF (£) 1,138,317,684 -904,064,050 17,420,902,396
7|Et 0 0 0
29H|8 988,369,633 5,039,618 5,631,497
o2 982,203,685 214,288 634,387
7|EHHIE 6,165,948 4,825,330 4,997,110
g7l=0|¢ 796,260,868 161,047,729 19,231,183,707
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2. GEY MY U Sofsig
* O|ZHH0f| olst MEALES ZESUSIUSLICL 7|2HH M0 FHUE2 HAiT 7|82 AYE|ASLICE
(1) 28WE (The - dHah)
712tz Ha e s 712+ da
7|2 Y EY) 2oy
L =% e =Y e =Y L =%
2017/04/02~2018/04/01 | 82,794 | 74,090 | 60,929 | 61,090 | 73,659 | 75,356 | 70,063 | 79,055
2018/04/02~2019/04/01 | 70,063 | 77,170 | 21,746 | 21,780 | 25,946 | 26,071 | 65,863 | 73,040
2019/04/02~2020/04/01 | 65,863 | 71,975 | 13,704 | 15,533 | 36,592 | 41,575 | 43,950 | 48,778
(2) =EMF-25221(A) (TH| - uHar)
712tz #a i = 712t da
712z YY) 2toj
2 =% 2 =Y Z =% e =Y
2017/04/02~2018/04/01 | 36,878 | 31,910 5,962 5,998 | 17,799 17,606 | 25,041 | 26,881
2018/04/02~2019/04/01 | 25,041 | 26,881 1,616 1,560 | 4,510 4,410 | 22,146 | 23,543
2019/04/02~2020/04/01 | 22,146 | 23,543 | 1,256 1,381 | 10,674 | 11,756 | 12,727 | 13,516
(3) F+rMF-2221(A-E) (TH| - uHar)
7|1zt 3 iz = 7|12t Za
712 AHEY Etoj
2 =Y 2t =4 2 =Y 2 =94
2017/04/02~2018/04/01 | 3,508 | 3,057 | 1,092 1,128 | 2,113 2,135 | 2,487 | 2,698
2018/04/02~2019/04/01 | 2,487 | 2,698 466 446 566 569 | 2,387 | 2,573
2019/04/02~2020/04/01 | 2,387 | 2,573 404 452 | 1,394 1,575 | 1,397 | 1,510
4) s=E0|1Y-2T2Q1-HH1ZH(C1) (THe| - E4ah)
7|1tz Zn b 712+ 2ta
712z e ey 2toj
2t =4 2 =4 2t =4 2 =4
2017/04/02~2018/04/01 | 5,059 | 4,315 | 4,667 4,564 | 7,011 6,483 | 2,714 | 2,852
2018/04/02~2019/04/01 | 2,714 | 2,852 295 282 | 2,892 2,539 117 121
2019/04/02~2020/04/01 117 121 158 167 131 141 144 148




(5) 4420137 QTajol-HAHZH(C2)

(Etol : uhan)
AT &
72z 23 72re 23
7|2t 27 () ]
e | 3 | B+ | 39 | 3+ | 39 | 3+ | 3y

2017/04/02~2018/04/01 8,489 8,639 4,572 4,938 9,987 | 11,025 3,074 3,866

2018/04/02~2019/04/01 3,074 3,866 2,327 2,441 3,114 3,627 2,287 2,837

2019/04/02~2020/04/01 2,287 2,837 129 159

2,266 2,886 150 186

(6) £4E0|AL-2m2ol-H4H|ZHC3)

712 5
712tz 22 712 33
712 Y () ]
e | 39 | e | 39 | @ | 39 | & | 3o
2017/04/06~2018/04/01 161 162 7,576 8,059 2,964 3,568 4,612 5,640

2018/04/02~2019/04/01 4,612 5,596 3,182 3,562 5,239 5,839 2,583 3,101

2019/04/02~2020/04/01 2,583 3,101 1,644 2,053

3,019 3,619 1,208 1,447

(7) ++20[Y7-2mafol- 432 (C4)

(The| - HHoh)
SIAZIZt B
7|7tz 23 7|12t Za
712 clE )] 2o
2t =4 2t =4 2t =4 2t =4
2018/04/06~2019/04/01 104 105| 5,015 4,667 569 518 | 4,446 | 4,468
2019/04/02~2020/04/01 | 4,446 | 4,468 | 3,030 3,024 | 3,226 3,344 | 4,251 | 4,267

(8) +x=0|Y7-221(C-E)

A2 3
7122 3 71z 3
712t 43 () 2oy
% | 29 | @ | 29 | e | 29 | ;e | 2
2017/04/02~2018/04/01 1,554 1,350 798 818 1,238 1,263 1,114 1,203
2018/04/02~2019/04/01 1,114 1,203 151 147 292 290 973 1,042
2019/04/02~2020/04/01 973 1,042 401 454 793 884 581 623

(9) #RO0YR-2o2QI-HE, MEEAA} §(C-F)

=y L—L"T

N
ofN

3|A7|2t
7|2+ J|ztz #a 7|zt

P

—

nx
oX
~~
s
0
N
it
=
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2 =294 2t =4 2t =4 2= =4
2017/04/02~2018/04/01 | 5,674 | 4,976 | 7,160 | 6,507 9,428 9,042 | 3,406 | 3,730
2018/04/02~2019/04/01 | 3,406 | 3,714 | 1,276 | 1,200 790 812 | 3,906 | 4,247
2019/04/02~2020/04/01 | 3,906 | 4,222 634 730 335 392 | 4,228 | 4,59
(10) ===0[Y-2=201-#(C-W) (THe| - HHoh)
SIAZIZt
712tz Za 7|12+ a
712t cle )] 2o
2t =Y 2} =29 2 =Y 2t =Y
2017/04/02~2018/04/01 0 25 30 25 33 0 0
2018/04/02~2019/04/01 0 0 0 0 0 0 0 0
2019/04/02~2020/04/01 0 0 0 0 0 0 0 0
(11) s=z0|A-252}01-7{2AAHZ(C-P) (THef - uHah
S|AIZ B
7|12tz Zm 7|12k 2
712t 24y 2Hf
2t =Y 2 =9 2t =N 2 =9
2017/04/02~2018/04/01 | 18,008 | 15,598 | 8,065 | 8,118 5,832 5,902 | 20,241 | 21,762
2018/04/02~2019/04/01 | 20,241 | 21,762 | 2,652 | 2,568 3,432 3,337 | 19,461 | 20,731
2019/04/02~2020/04/01 | 19,461 | 20,731 2,331 | 2,567 8,609 9,491 | 13,183 | 14,035
(12) #+853-22121%3 (S) (TH| - eHah
SIAZIZt
7|2t 23 7|12t Za
712 M EY) 2t
2= =4 2t =4 2t =4 2t =4
2017/04/02~2018/04/01 241 210 33 35 154 153 120 130
2018/04/02~2019/04/01 120 130 12 12 23 24 110 118
2019/04/02~2020/04/01 110 118 45 52 45 50 110 119
(13) s+=0F-22l4H-71H = (S-P) (THel - B4
A1t 5
7|12tz Zm 7|12k 2
712 4=y 2t
2t =Y 2 =9 2t =N 2 =N
2017/04/02~2018/04/01 155 136 42 41 126 125 71 77
2018/04/02~2019/04/01 71 77 20 19 7 7 84 91
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2019/04/02~2020/04/01 84 91 226 254 179 200 132 143

(14) #+E0|YF-2=2[01-E|2AHZ(C-P2) (Th9 : HHa)
A1t 5
7|2t 23 7|12t a
712 AHEY) 2t
2 =4 2t =4 2t =4 2 =4

2017/04/02~2018/04/01 4,520 3,605 | 18,650 | 16,345 | 15,793 14,696 | 7,377 7,293

2018/04/02~2019/04/01 7,377 7,293 2,132 1,865 1,925 1,724 7,584 7,417
2019/04/02~2020/04/01 7,584 7,417 1,426 1,445 2,929 2,965 6,081 5,934
(15) $420/37-2221-7HH3 (C-PE) (he| : wol)
e s 72re 23
712t Y (4 2o
e | 3W | o | 3W | m: | 39 | = | 3y
2017/08/07~2018/04/01 6 6 1,749 | 2,013 724 839 1,024 1,209
2018/04/02~2019/04/01 1,024 1,190 494 520 424 441 1,111 1,283
2019/04/02~2020/04/01 1,11 1,279 1,046 | 1,255 1,269 1,507 891 1,029

(16) #+=0[271-2221-E|2AHZ(C-P2E) (TH| - uHar)
7|2tz 3 e = 7|12k Za
712 AHEY) 2t
B4 | B | @4 | 2o | 2 29 s | 39
2017/08/08~2018/04/01 2 2| 2182 2471 987 1,135 | 1,195 1,401
2018/04/02~2019/04/01 | 1,195 | 1,379 484 491 633 659 | 1,064 | 1,220
2019/04/02~2020/04/01 | 1,064 | 1,217 | 1,264 | 1,496 | 1,433 1,691 898 1,028
3. SRR |2 284 (MA7|E)
CtEo| FEAMMA2 0] FAtLIENS| ItA JutE LErd & 02He| R28MIE 25t A2 OtELICH O]
EALLES| EapM It MR MAISH LHE2 &3] (www.kofia.or.kr) AL SA| AFO|EOf| AA|E CHAHCHZ H,
EUAIMM S FRSIAI7| HEELICEH HER £AUE Y A8 £AE0 25t YE= MM Es EAEEMO|
A

2
0z
N
M
e
tu
R
o
e

USZAM HH| FAAYO £AE2 A LS = U= HE2 SQISHAMOF SLCt.
+ (CSI300 Index * 85%) + (Call * 15%) A 28H4 S AUTEAT|F0| Rkl B
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oM S4Ho= Aot

A&l =Ch= A= 9

[=] ol A

oo ofn
r

o

Mo

op M

HT

0=

T2 2M, HEE0| =

=3
HE 7|02 MESIUSLIC)

214 2224 21234 2|25 A4dY
8 EES P 2019/04/02~ | 2018/04/02~ | 2017/04/02~ | 2015/04/02~ v k=3
2020/04/01 2020/04/01 2020/04/01 2020/04/01 (%)
28 2015-04-02 1.56 1.12 8.83 2.9 2.9
H|WR|4= 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
TUEHZH (%) 2015-04-02 18.86 19.18 17.87 21.8 21.76
F4EMZ-2Ia0l
2015-04-02 -0.11 -0.54 7.06 1.21 1.21
(A)
H| W R|4= 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
SR MZ-28191
2015-04-02 0.24 -0.19 7.43 1.56 1.56
(A-E)
H| W Z|4= 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
S4R0|1ZYF-2T219l
_ 2015-04-02 -0.8 -1.23 6.32 0.5 0.5
-B431ZH(CT)
H| W Z|4= 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
S4R0|1ZYF-2T219l
_ 2016-04-06 -0.51 -0.93 6.64 0 5.41
-E431ZH(C2)
H| W Z|4= 2016-04-06 -5.94 -1.95 2.22 0 2.98
20|13 2-2T210l
_ 2017-04-06 -0.21 -0.64 0 0 6.5
-B4H1ZH(C3)
H| 1 R[4 2017-04-06 -5.94 -1.95 0 0 1.83
20|13 2-2T210l
_ 2018-04-06 -0.1 - - - 0.2
24312 (C4)
H| 2 R[4 2018-04-06 -5.94 - - - -1.49
soR0RAF-22121
2015-04-02 0.09 -0.34 7.27 1.41 1.41
(C-E)
H| 1 R[4 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
F4R0|13F2-2T210l
-HE HEEXA & | 2015-04-02 0.56 0.13 7.77 1.88 1.88
(C-F)
H| W R|4= 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
+4R0|13F2-2T210l
2016-03-18 0 -14.86 -3.05 0 0
-H(C-W)
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H| W Z|4= 2016-03-18 0 -9.25 -2.92 0 0
S4R0IZYF-2T219l
2015-04-02 -0.06 -0.49 7.1 1.26 1.26
-IHQIHZ(C-P)
H| W Z|4= 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
45 F-220I4H
s) 2015-04-02 0.29 -0.14 7.49 1.61 1.61
H| W Z|4= 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
F4R0|132-2201%
B 2015-04-02 0.39 -0.04 7.6 1.73 1.73
H-74QIHZ(S-P)
H| 2 R[4 2015-04-02 -5.94 -1.95 2.22 -1.35 -1.35
S0 F2-2T2191
2015-06-29 -0.21 -0.64 6.95 0 -0.51
-E|2HZ(C-P2)
H| 2 R[4 2015-06-29 -5.94 -1.95 2.22 0 -2.36
SoR0|13F2-22101-
2017-08-07 0.27 -0.17 0 0 6.31
41 = (C-PE)
H| 2 R[4 2017-08-07 -5.94 -1.95 0 0 0.21
0|13 F2-22101-
2017-08-08 0.19 -0.24 0 0 5.97
E|I2|HZ(C-P2E)
H|WR|4= 2017-08-08 -5.94 -1.95 0 0 0.04
CBAIO|LZ2EROAISEAIE A EHI [ ZEA] 28 BH|L R
12,00,
10,00, 583
8,00,
.00,
4,00 e -
N 0 2 22 s | [ir= |
2,00, 156 112 '
00 H
-2.00, % 35 1,35
-4.00 :
.00 215,94 F224 234 Z 254 EEETE
* ZRSEALAMEN| AL AEALOE Taf BE £5 £USHS 8610 28dt= FAMENHANE 7|02
2H4st &Lt

Lt A=t L0058 @ HCHA0IE0 FliEin|= ZF 114 7H9| Che LAR0lE 2 EZ1V|7H SOt SEEHE 405 0|
HEMS LIEPHLICH
2214zt 2|22 A} 2233} 244 zlasuEzt
E£5 Z|ZHHY | 2019/04/02~ | 2018/04/02~ | 2017/04/02~ | 2016/04/02~ | 2015/04/02~
2020/04/01 | 2019/04/01 | 2018/04/01 | 2017/04/01 | 2016/04/01
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28 2015-04-02 1.56 0.68 26.09 5.38 -15.08
H|ZA|% 2015-04-02 | -5.96 2.23 11.12 6.45 -17.85
44EM3-om8}
2015-04-02 | -0.11 -0.97 24.07 3.64 -16.52
o1(A)
HlmA4 2015-04-02 | -5.96 2.23 11.12 6.45 -17.85
S4B M3 -22401
2015-04-02 | 0.24 -0.62 24.49 4.01 -16.21
(A-E)
HlmA 4 2015-04-02 | -5.96 2.23 11.12 6.45 -17.85
4420[Y7-28
2015-04-02 | -0.81 -1.66 23.22 2.92 -17.12
2fQl-EAH|ZHCT)
H| A4 2015-04-02 | -5.96 2.23 11.12 6.45 -17.85
44B0[Y7-28
2016-04-06 |  -0.51 -1.36 23.58 1.76 0
2IQI-E4HZHC2)
H| A4 2016-04-06 |  -5.96 2.23 11.12 5.27 0
44B0[Y7-28
2017-04-06 -0.21 -1.07 22.3 0 0
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