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1. 1Hl:l1-|

O] EAMLELS| MFHEE E LA 2ret

EH
dEen, & MFAH R CHSHH AMIS|AH™

71QEA7IES HHEAIR 2
QOREE| QEZLES W Hut A7l ZASIAS HHLLICH

o,

24eE S|A7|Z0 2t A

O] FAMERZ SIAZARIC SIAZAE 22 UEFAZIFEAM MEYEE T EAAUME 7|HSHA| %2
MEYEE Z EAAUME 8 SHOIR|N| SAIE HARIME S50 2Qlst + JAFLICH
* QY RYH
" e H77| H67| A571
2022.04.01 2021.04.01 2020.04.01
ZEAMLE 42,271,096,384 58,018,592,821 48,314,835,921
/t5# 40,117,450,740 55,089,250,032 46,836,269,105
iz % oxl= 2,153,645,644 1,399,342,789 1,478,566,816
7|Et 28AE 0 1,530,000,000 0
7|EFARLE 1,238,633,410 1,600,718,872 833,590,748
ALEA 43,509,729,794 59,619,311,693 49,148,426,669
7 |EFRAY 472,278,095 728,942,598 1,006,790,062
SA4HEA 472,278,095 728,942,598 1,006,790,062

32,103,359,558

37,126,786,310

43,949,985,903

10,934,092,141

21,763,582,785

4,191,650,704

A2 EA 43,037,451,699 58,890,369,095 48,141,636,607
2859 -7,333,975,741 20,422,123,631 2,459,860,167
0|2 12,571,262 5,286,355 26,914,214
b =2 446,194,494 519,734,975 619,398,603
OHORE 7 F2 & -7,792,741,497 19,897,102,301 1,813,547,350
7 |Et=9 0 0 0
28H|& 4,614,302 4,564,862 4,773,348
OHOf =2 139,072 174,472 201,968
7|EHH|E 4,475,230 4,390,390 4,571,380
g71=0[¢ -7,338,590,043 20,417,558,769 2,455,086,819
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(ARetREE 72HHIE)

(Tl )

g7 7]
72HH|E = 7EHHI& =
B
™ A =%4(B) 713::‘:_’:% A=A =H(B) & zl:;l%
(B/A) (B/A)
ZA| 134,871,495,465 | 134,875,094 0| 57,864,357,869 | 57,552,744 0
A 134,871,495,465 | 134,875,094 0| 57,864,357,869 | 57,552,744 0

T4 SerR S SEUY0A LdskE HIE

(FAQ| DHO{S|ME)

Z4 oj4 Z4 o= 97| 19 240l [ uizE | 539d ¥R
4% 39 2% AW BINNEB) | (A/B) | OjOREEE
12,497,144 | 65,476,458,742 | 12,496,857 | 68,692,445,066 | 32,032,996,326 214 31.99

FAZS ZSIUSLICE 7I2HE A S22 2T 7|Re 2 AYESLHICh

(1) 28HE (Tl - uiah)
712 &
77tz 23 717k 3
7z EETCE) 2
B34 | 3 | &+ | 39 | L | 39 | 3L | 39

2020/04/02~2021/04/01 | 43,950 | 48,142 | 10,603 16,181 | 18,008 25,966 | 37,127 | 59,411

2021/04/02~2022/04/01 | 37,127 | 58,890 3,498 5,565 8,850 14,146 | 32,103 | 43,491

2022/04/02~2023/04/01 | 32,103 | 43,037 2,124 2,646 6,287 7,748 | 28,279 | 34,137

(2) £4E843-222101(A) (Etl : wap)
A1 5
7|22 D Tz 3
7|2t 43 (4 2
B+ | 29 | @ | 39 | m: | 29 | =% | 39

2020/04/02~2021/04/01 | 12,727 | 13,516 934 1,279 5,441 7,482 | 8,221 | 12,546

2021/04/02~2022/04/01 | 8,221 | 12,546 390 591 1,758 | 2,681 | 6,852| 8,781

2022/04/02~2023/04/01 | 6,852 | 8,781 214 254 598 709 | 6,467 | 7,340

(3) F+EHZ-222U(A-E) (TH9l : Eah
712 712tz 2 3712t 5 712t #m
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ClEE) 2toj
Z =Y e =% Z =Y Zf =Y
2020/04/02~2021/04/01 | 1,397 | 1,510 565 830 931 1,293 | 1,031 | 1,607
2021/04/02~2022/04/01 | 1,031 | 1,607 243 381 318 501 956 | 1,255
2022/04/02~2023/04/01 956 | 1,255 70 86 107 129 920 | 1,073
4) s=E0|1YR-2T201-HLH1ZH(CT) (TH9] - HHah)
AP 5
7|12tz #a 712+ #a
712 23y 2toj
e =Y Zf =Y Zf =Y Zf =Y
2020/04/02~2021/04/01 144 148 203 293 293 443 54
2021/04/02~2022/04/01 54 79 47 70 79 115 22
2022/04/02~2023/04/01 22 27 44 48 37 41 28
(5) s=R0|1YR-2T201-HLH|12ZH(C2) (e
AP 5
712tz An 717
712 e e 2oy
e =% Zf =Y Zf =Y Zf
2020/04/02~2021/04/01 150 186 305 609 87 136
2021/04/02~2022/04/01 368 651 68 120 381 667
2022/04/02~2023/04/01 55 3 5 28 38
(6) ==0|YL-2T201-HLH|1ZH(C3) (
AP 5
712t Aa
712 e e 2oy
e =Y Zf =Y Zf =Y
2020/04/02~2021/04/01 | 1,208 | 1,447 89 131 1,284 2,018
2021/04/02~2022/04/01 13 22 97 20
2022/04/02~2023/04/01 51 74 38 54
(7) s=R0|1YR-252{1-HH|2ZH(C4)
AP 5
7tz Zm
ClEE) 2toj

712




24 =4 EI RS = EI RS = EI RS =4
2020/04/02~2021/04/01 4,251 4,267 1,409 1,889 1,538 1,995 4,122 5,947
2021/04/02~2022/04/01 4,122 5,947 121 174 659 952 3,584 4,343
2022/04/02~2023/04/01 3,584 4,343 152 170 196 220 3,541 3,800
(8) +==0|Y-22421(C-E) (TH| - uHar)
SA71Zt
7|2tz 3 b Fd = gl in
7|2t el ) Ehoff
2t = 2t =4 2t =4 EI RS =4
2020/04/02~2021/04/01 581 623 445 649 590 868 436 673
2021/04/02~2022/04/01 436 673 62 97 187 292 311 404
2022/04/02~2023/04/01 311 404 70 82 69 82 312 360
(9) #+R0|1YF-2o2RI-HE  HFEEXA S(C-F) (TH| - B4aH
A1t S
7|2tz 3 b Fd = gl in
7|2t el ) Ehoff
4 =H EIES =H EIES =4 EIES =H
2020/04/02~2021/04/01 4,228 4,583 880 1,364 167 290 4,952 7,766
2021/04/02~2022/04/01 4,952 7,766 0 962 1,512 3,990 5,290
2022/04/02~2023/04/01 3,990 5,290 0 0 2,711 3,230 1,279 1,512
(10) #+=0[AF-2z=2oI-#(C-W) (TH| - E4ar)
k1 | ol Fd
7|2tz A3 7|2re 2tm
7|2t i) Ehoi
EIES =H 4 =4 4 =H EIES =H
2020/04/02~2021/04/01 0 0 0 0 0 0 0
2021/04/02~2022/04/01 0 0 0 0 0 0 0 0
2022/04/02~2023/04/01 0 0 0 0 0 0 0 0
(11) #+20|37-2z2f01-742AHAZ(C-P) (Tt - Hob)
k1 | ol Fd
7|1Zkx 3 7|Zre &
7|2t i) Ehoi
2t = B R =4 2t =4 2t =
2020/04/02~2021/04/01 | 13,183 | 14,035 2,205 3,217 3,744 5199 | 11,644 17,824
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2021/04/02~2022/04/01 | 11,644 | 17,824 907 | 1,370 1,958 2,978 | 10,593 | 13,624
2022/04/02~2023/04/01 | 10,593 | 13,624 584 695 1,027 1,200 | 10,150 | 11,566
(12) $4233-2214T(S) (Ctol : b
712tz 2 s 71 23
712 53 (2Y) 2ol
a4 | 39 | &+ | 39 | s | 39 | @ | 3o
2020/04/02~2021/04/01 110 119 67 102 137 189 40 63
2021/04/02~2022/04/01 40 63 19 30 18 29 41 54
2022/04/02~2023/04/01 41 54 3 4 9 11 35 41
(13) $420/27-22A4TH-IHAAZ (S-P) (Eto] : shar)
712tz 2 s 71 23
7|2t 53 (28 s
A4 | 39 | M+ | 39 | He | 3W | @ | 3
2020/04/02~2021/04/01 132 143 103 133 137 185 98 154
2021/04/02~2022/04/01 98 154 22 35 40 62 80 106
2022/04/02~2023/04/01 80 106 4 5 16 20 68 80
(14) £420137-282}9I-E|2IZ(C-P2) o)
7tz 22 s 7|2k
712 53 (2Y) 2ol
a4 | 39 | a3+ | 39 | 3+ | 39 |z | 39
2020/04/02~2021/04/01 6,081 5,934 1,047 1,397 1,568 2,049 5,559 7,789
2021/04/02~2022/04/01 5,559 7,789 770 1,070 1,137 1,592 5,192 6,103
2022/04/02~2023/04/01 5,192 6,103 531 573 718 780 5,005 5,204
(15) 420|137 -22121-712I A3 (C-PE) (Che] : s
7|2tz 2 i 7|2k
712 53 (2Y) 2ol
A4 | 39 | M+ | 39 | He | 3W | @ | 3
2020/04/02~2021/04/01 891 1,029 1,159 | 1,890 830 1,246 1,220 2,030
2021/04/02~2022/04/01 1,220 2,030 205 344 405 682 1,020 1,432
2022/04/02~2023/04/01 1,020 1,432 121 154 211 271 930 1,160
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(16) #=01Y7-22tel-E|I2| A3 (C-P2E) (GEIELLED)

sAIZE 2
7|1zt #a 7|2t 2n
7|12t M (2d) o
EJES 2% 4 2H 4 2H 4 =L
2020/04/02~2021/04/01 898 1,028 1,453 2,380 1,125 1,711 1,226 2,025
2021/04/02~2022/04/01 1,226 2,025 714 1,186 692 1,147 1,249 1,737
2022/04/02~2023/04/01 1,249 1,737 414 531 235 298 1,427 1,763
3. ALEA|Fe] 2EAANAZ|E)
Cr2o| EAMAAME2 0] FAMMES| 1t MUME LIEFH & D|2ie] 2E241E Edot= A2 OPgLICt O] EAtLE
9 —'.E—Zr’éiﬂtﬂf 2HEE ANSH LHE2 3l (www.kofia.or.kr) ZHAFSAIAIO|EN| AA|E MPAE R, &AALMM &
2 YZSHAY| HIYLICHL 9EE 498 Y AEY S0 T HRE MM L= EXMBNO AYI|FUR
A

LS SUERM AA RAAIYY +AUE2 I TE & UACBE EE2 SHQISIMOF FLCt.
0| EZHIEfO| H|WZ|4~= (CSI300 Index * 85%) + (Call * 15%) 2A 28Hs & AHEAT|F0| Hatkls H4
| HIE0| StSE(A| gxkELICh

7h A" $£AUE  AGASUES oY 7|2 S| FASAUES oty YAOR ALHE Z 9;)\1 siiE 7|zt
S BrsAES HEMHLICL fAE HEE (HEHAN) 2 oiig7|2t HEL| HEME 27t 80| Ha+AE0IM
SHZoR HOIE SHM=AE BoRE $A2M, HEM0| 2245 +UE S20| HIHs| TEEQI EAH™
0| =Lt A2 QO[RLCt (RBHE 7|E2E LHESIUSLICH
2214 2224 2z34 2254 MHY
3% 22EEL | 000004002~ | 2021/04/02~ | 2020/08/02~ | 2018/04/02~ o=
2023/04/01 | 2023/04/01 | 2023/04/01 | 2023/04/01 (%)
=& 2015-04-02 -9.95 -12.30 3.96 2.81 3.29
H| W 2|4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
FAUEHSH (%) 2015-04-02 13.12 14.57 18.10 18.50 20.44
SLFMYY-
Qmatol(A) 2015-04-02 11.44 13.77 2.24 1.12 1.59
H| W 2|4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
FEaMF-2210
o ( AT'E) k 2015-04-02 | -11.13 -13.46 2.60 1.47 1.95
H| W 2|4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
SR0IAT-
mzfol- 2015-04-02 -12.06 -14.37 1.53 0.41 0.88
HBRHZH(CT)
H| W 2|4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
SR0IAT-
Qmatol- 2016-04-06 11.80 14.11 1.84 0.72 3.86
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HA1Z(C2)

H| @ Z|4 2016-04-06 -3.15 -8.63 3.17 1.09 3.06
£4g0/2-
Qmael- 2017-04-06 -11.53 -13.85 2.14 1.02 4.30
B431ZHC3)
H| @ Z|4 2017-04-06 -3.15 -8.63 3.17 1.09 2.50
£4g0/2-
Qmael- 2018-04-06 -11.43 -13.76 2.25 0 1.43
HaAZH(C4)
H| @ Z|4 2018-04-06 -3.15 -8.63 3.17 0 1.28
£4g0/2-
eatol (C-F) 2015-04-02 11.26 13.59 2.45 1.32 1.80
H|ZZ| 4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
42027~
QIEOI-HE, 2015-04-02 -10.84 -13.18 2.93 1.80 2.28
HEEAA S(C-F)
H|ZZ| 4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
420127~
o matol-(C-W) 2016-03-18 0 0 0 6.24 0
H|ZR|4 2016-03-18 0 0 0 -3.81 0
£4g0/27-
Qmaol-7foId=Z | 2015-04-02 -11.40 -13.72 2.29 1.17 1.64
(C-P)
H|ZR|4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
TR 2015-04-02 -11.08 -13.41 2.66 1.53 2.00
221014 (S) ' ' ’ ’ ’
H|ZZ| 4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
420127~
L2101 AT - 2015-04-02 -10.99 -13.32 2.76 1.63 2.11
7HQIHZ(S-P)
H|ZZ| 4 2015-04-02 -3.15 -8.63 3.17 1.09 0.32
42027~
Qmalol-g|RHZ(C- | 2015-06-29 -11.53 -13.85 2.14 1.02 0.50
P2)
H|ZR|4 2015-06-29 -3.15 -8.63 3.17 1.09 -0.26
+4R0[Z7 -2z}l
el (C-PE) 2017-08-07 11.11 13.44 2.63 1.50 4.34
H|ZR|4 2017-08-07 -3.15 -8.63 3.17 1.09 1.77
£4g0[A1-22}01-
B[22 (C-P2E) 2017-08-08 11.18 13.50 2.55 1.42 4.14
H|ZZ| 4 2017-08-08 -3.15 -8.63 3.17 1.09 1.69

50




‘ ODBXHO|LHZ ERGFISE =R A (H)[SA]_28 @b/ DA2
6.00
400 °90 317 58 _ 3.29
2.00 | L 835
2,00 aﬂé-i 22 34 =R sxyelals
-4.00
-6.00
-8.00
-10.00
-12.00 —Q 9K
-14.00 1230
*» ZREALES| AR ALYHALRIE JHI= RE E] £ASHS EE6I0 285t FAMIEN(MA)E 7|20 2
et &LIC
Ll Gz o5 : ATHAIES STE[= 2F 13 Zt9| The LARQIER EXP|ZH ZOt oY HE £ E9]
SHE LIEPHLICE
2| Z214A} 2|22 AL 2| 23Eat z|244 2|25t
S5 Z|2MEAEA | 2022/04/02 ~ | 2021/04/02 ~ | 2020/04/02 ~ | 2019/04/02~ | 2018/04/02~
2023/04/01 2022/04/01 2021/04/01 2020/04/01 2019/04/01
28 2015-04-02 -9.95 -14.59 46.09 1.56 0.68
H| W R|<$= 2015-04-02 -3.15 -13.81 31.54 -5.96 2.23
PN VR _ _ _
Smatol(n) 2015-04-02 11.44 16.03 43.71 0.11 0.97
H| 1 R[4 2015-04-02 -3.15 -13.81 31.54 -5.96 2.23
S2ENz-22
(A-E) 2015-04-02 -11.13 -15.73 44.21 0.24 -0.62
Z]Imb{ES 2015-04-02 -3.15 -13.81 31.54 -5.96 2.23
PN TIRES
QIaol- 2015-04-02 -12.06 -16.62 42.72 -0.81 -1.66
HEA1ZH(CT)
H| 1 R[4~ 2015-04-02 -3.15 -13.81 31.54 -5.96 2.23
PN TRES
Quaol- 2016-04-06 -11.80 -16.37 43.18 -0.51 -1.36
HEA1ZH(C2)
Z]Imb{ES 2016-04-06 -3.15 -13.81 31.54 -5.96 2.23
PN TIRES
QIgol- 2017-04-06 -11.53 -16.11 43.58 -0.21 -1.07
HEA1ZH(C3)
H| W A| 4 2018-04-06 -3.15 -13.81 31.54 -5.96 2.23
PN TRES
Quaol- 2018-04-06 -11.43 -16.02 43.73 -0.10 0.50
HaH|1ZH(C4)
H| A4 2017-04-06 -3.15 -13.81 31.54 -5.96 3.21
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TERIBT | 015-04-02 | -11.26 ~15.85 44.00 0.09 -0.77
2201(C-F) : ' ' ' :
HlZ A4 2015-04-02 | -3.15 13.81 31.54 ~5.96 2.23
PONTFER
omajol-ME, | 2015-04-02 | -10.84 ~15.45 44.67 0.56 ~0.30
HEER S(C-F)
HlZ A4 2015-04-02 | -3.15 13.81 31.54 ~5.96 2.23
*z0[AT-
ommroras (o) | 2016-03-18 0 0 0 0 0
H| R[4 2016-03-18 0 0 0 0 0
Za0[AT-
omajol- 2015-04-02 |  -11.40 ~15.98 43.79 ~0.06 -0.92
THQIIZ (C-P)
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40,00 //\
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ChataIz
0) (0) (0) (93.74) (0) | -(0.41) (4.92) | (1.75) (100.00)
_ 0 0 0 32,031 0 -139 1,682 597 34,170
AHAEHA
0) (0) (0) (93.74) (0) | -(0.41) (4.92) | (1.75) (100.00)
" B7IEH5§%‘3<'01|% _\7|Ek o
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B USEXESH 93%
* DBRIO|LIZERQFIS AR SAMEN [FA] AT (2023.4.1 7|F, Tl © Tk %)
S|t =3 TIFHALZ C} =
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T2 | 4 | A [ oz [uEExsE| 3y [ 3o | XU
31,062 0 0 0 2 0| 2213 0| 33276
33
(93.34) (0) (0) (0.00) | (0.01) (0) (6.65) | (0.00) (95.52)
0 0 0 335 0 0| 1,225 0 1,560
CHEH=:
(0.00) (0) (0) (21.46) | (0.00) (0) | (78.53) | (0.01) (4.48)
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A
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Ch 22 27] AHAE 29 FLY
(1) HELE =

ol

(Tl 3)

277|

267|

(2022.12.31)

(2021.12.31)

. o5 2 AgdApt 14,521,832,537 1,139,172,852
Il. B71&U-Sd7125 8584 4,532,455,154 3,587,089,852
. 2AZ |G EAFARL 4,187,960,000 3,265,755,011
V. 7|EtZ2E-S YIRS Y84 417,200,000 417,200,000
V. dAZAIEYZEAL 40,313,949,271 57,338,598,524
VI & & A4 41,519,683 7,829,059
VI 7|EfAtLt 9 1,877,210,169 3,042,584,316
A A 65,892,126,814 68,798,229,614
I. 7|EFEAH 2,787,829,980 5,460,637,812
2 H F A 2,787,829,980 5,460,637,812
LA 2 = 30,000,000,000 30,000,000,000
Il 7[EtZE &A1Y -231,602,507 -231,602,507

33,335,899,341

33,569,194,309

63,104,296,834
65,892,126,814

63,337,591,802

68,798,229,614

(Sl &)

e 277| 267|
(2022.12.31) (2021.12.31)

.g ¢ = 9 19,029,156,556 25,545,725,647
. 8 & vl & 17,162,104,550 18,241,112,598
ng & o ¢« 1,867,052,006 7,304,613,049
V. g & 9 £+ ¢ 1,437,463 1,183,284,974
V.8 & g H & 476,843,310 136,438,626
VI. SHRINH Bt a0 1,391,646,159 8,351,459,397
VIIl. HOINH[E 424,941,127 1,973,907,608
viL g 71 & o] ¢ 966,705,032 6,377,551,789
2}, 28aA1R(2023.4.7 712 | o)

T2 | FA | = 2H# MMF | I | 247k | g 234 S8k &4
£EtT | 5460 |1,571| 19,677 | 31,056 | 8,720 | 163 |17,010| 2,039 | 11,319 | 97,014
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