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utelgt F2lot=Tit 25 AFAMEN S (M EEE)

A de=EsE Aaed F S’iﬁ'—IEF.
@ FAAIL detasel AS/HAY ol 57t o[ Rtlg & dEaES2 Xlg2 ETSHA| ot
gt mioll= I A2|E YASH Eof s Aol F5E T

of % ot oo REol e FolAbe)
HH &

2016 118 o= ofd Zh- Zeie mf HeFAZ|To 2[AH7|Ztset HetFA Lo 280l w2t
LYt olelm T HEFARM L ofof 3 "It ol FHiEX 2 ERI|IZE Setel £ gt
Stod shofer mf siE etof=oll cistod MME L EHtel, 2EE RES & Sl OlAt-HE &5 52
oid Z&k- Z2oi=lof ThMlE o). o] 9 Eofedzol ntME 2ER/7|ZF Sotel ofjof ¥ #@Itolds
Zoet A2t 28450 a8L2SITEIAM ZIEaUdE =ud 29 DHMFHO| SI16t0 =2(5HA A
ot 297t gdg 5 loy FO|SHAIZ| gt

Lt kA

FASSO| et M= 250 EYSts FAUE Ao M2l DMt FXAtlA olelg EHish=
chAol M2l TiMlZ Lo E L Cf

(1) HEFA7| 7ol chEh oAl - é_'.:_-cll 253t BEo| 8l Aol 3

FARME A= 50 ol EEeol Ma FEHE St 2= AS A2z st AgHcoh F
RHAER &bl &= = O K|-bf ’:*i%% 5= AEols FHESSHA ot st HEFAD|F RS
B{o] o|o| FALAtoIA X|Ssts (S0l w2t 2ol Mel=le & 2 MEAY|ZE AFsE &
Zzghol MEFAV|TR2FEL ojdlez ISt ASHCE LM 5o oist ME 2o FAER
o e, E7, M2 SolM LHsts FSAM, SEAM, SEHAM & T|E MFZoll dsiMes FAt

k0
0 -

2 HMalste Asu et

(2) =UXtoll CHEF oAl - FHEFY T 23

ToUXE HEFAD|FEFHS| 0|92 Agte (5o w2t =0 Md=s & & AEA T2
A== 2 =Zehol nMoledol et Ma8 |MEs s =o], FARES #ASAHS Azt
O, Azte| HolHA, MAEArol WHo=Z Hilstes oz ER7|ZF S LHEH TpAo[ol of
2t Mas AdEsstd AgHceh oreh siE HEFAZITFR2FE 2] 2tAol S AlLhell UoiM H
SEAT|FOL FAbete SEAE 4EE SHERE R ARHBFASE S M) H 0l tye=
st= M=, HHZ[gel F4 oM 2dst= ofjof-"Wot &2 Zejsts 29 Yol ofjof-"rt £
oMichatel B A SFHolM M et AUAEH T

(3) F=URjoll chet TMIE - FHQl 15.4%(F2IAM Z3H), AEHHQl 15.4% (R UM 14%, B AX LS A|
1.4%)

HFAL JHelol e HBFAV|FZ2FE2| TtMo[oll ol ME 15.4% (SAMl 14%, F2UAM 1.4%)
of Mez |XMYs Euch ol3gt 252 Jielel Azt 825 (0IAL, vjEa=)ol 2MEHY ofsthel
d2ols Z2|M FHEYFZE HAMeFIL SR, Azt F8LS(0AH HiEAS)0| 2HAYUE =
nshs 4ol REE 252 S HelasMesz et Edch

W=gielo] B FAHMES] nMo[f2 15.4%(HlM 14%, HAXLLSMH 1.4%)2 MEz HFHE
F(EF87I 2 g0l HMel) et olgjet 252 HWHelo| A4 Ao FARIEC=ZFE HH
He &5n Helo| ohE &5 TAE shitet &S0 tisto HelMEs ME5to 1tMisto], oo
e MM 2S J|gFMA ez SH LA EHct

A ot

SRS gt fMLE = 2 FXol ek DM FE FH, AR MRl XY
Soll et &2tE = AFHCL 2HER, FYXE FXAE et FA2
5l =M 27tet ©elste Aol E&5UCt
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njelot FalotE MY ESHE KSR EH S(RHHE Z 8
A 3R AEEAT T AT D 447 Fol ¥ A
. HREYE
O ERRAEIS MEMEE 2FZAM| st HEO 2olst Z7|UsAZIE & HNESFEAZ|Fo| 28t 3A
7|&of ufgt MEQon, 5 MEMEM st s|A ANl 2 ZHAe|A R izt Zd&U Tt SAZT
AHE 22 MRAE i E 2 EAAIMME "3 ZH oKXl (www.kofia.or.kr)oll SAIE ZALE DM E S35H04
2helstal 4= AEU et B AMEMEe| A, S|AHHAIE B ot stn] &xE2=2 VX E Ut
7|2t S| A Z-AFH 2l ZhAtel A
M 197]( 2022.12.13 - — _
AL % MEUS
2023.12.12) SIAZARH ACEA
Al 187]( 2021.12.13 - S, _
FANLSEDS MBS
2022.12.12) SIAZAH of S8t
M 177]( 2020.12.13 - - _
AlH % MBS
2021.12.12) SIAZA A of S8t
7b R EHE
otelgt F2|of=m LA (R H =T [ - &)
M2 HE
H 197] Hl 187] H 17|
g 5
(2023.12.12) (2022.12.12) (2021.12.12)
28Rt 551,362,205 551,350,057 739,865,429
] 443,372,514 441,701,654 608,974,540
T AE 0 0 0
B S/ SR 0 0 0
si2 9 ox|2 107,989,691 109,648,403 130,890,889
7|El 28XHat 0 0 0
7| EFRpAE 106,155 100,300 29,692
RS A 551,468,360 551,450,357 739,895,121
285 0 0 0
7| EFE XY 82,993,060 81,547,302 80,029,976
EHEA 82,993,060 81,547,302 80,029,976
A= 417,822,205 433,457,746 552,486,841
FAdx™EF -106,336 -1,047,199 -17,932,912
oAz 50,759,431 37,492,508 125,311,216
XESA 468,475,300 469,903,055 659,865,145
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(2022.12.13 - 2023.12.12) (2021.12.13 - 2022.12.12)) (2020.12.13 - 2021.12.12)
2859 23,142,703 -49,756,357 32,445,880
O|Rt==¢] 3,216,350 1,865,170 397,541
B 2= 0 0 0
O OH /& 71 AH () 19,926,353 -51,621,527 32,048,339
7|Ef=9 0 0 0
2&H|& -30,672,949 -32,812,000 -10,308,055
ZHIAL B 5,952,505 7,012,918 8,828,626
oo =2 0 0 0
7|EtH| & -36,625,454 -39,824,918 -19,136,681
g7l=01¢ 53,815,652 -16,944,357 42,753,935
oj o2 ™ & 0.00 0.00 0.00
F1) oMM Eo| = = ojofs|MES0l2t FAlofojo| M T2 LElls XE2AM Y 287(2 ot
5 FAJIHS ZE 7|Ztset BHAHoz ERSE FAIIMS2 LEFoM MEEUCH 13AHdE St
Aol FAEXAEIL 100¢0|2, FAEFY ESH 100l Z Hofs|HME2 100%(H7|F)2
g,
F2) 7|Ef2lol s ZAMoo| e 58 £ So| mEH(197] 0ty 187| owokel, 177| 0HfRkel W)
#3) 7|EtH| Eoll= SHRO wWE 2 £ So| TE(197] 0TH, 187 ouiokal 177| oufgtel gy

<2E3LFA LYSH= HelH|E>

ololotaa|of2 ol B (FAl)

(el e aked

%)

=7](2022.03.30 — 2023.03.29 ) H71(2021.03.30 — 2022.03.29 )
Hefje| 2 Hele| s
7E 72l 74l
Heju| 2 Helje| S
=H(A) =4 (B) =H(A) =H(B)
Bl Z(B/A) H|Z(B/A)
T4 32,207 31 0.0965 47,136 46 0.0972
FAO|LIoBAHRMAS)
F34
T T A
| Ty AR
7|EHREPO,HXHZE 5)
2%l 32,207 31 0.0965 47,136 46 0.0972
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Hejv| 2 Hele| S
= e el
Hefju| 2 Held| g
=4 (A) =H(B) =H(A) =4 (B)
H|&(B/A) H| & (B/A)
A
FAO|LoBHRAS)
234
Tl mhd AL E 21,889 0 0.0018 1,747 0 0.0016
2ol I M E
7|EHREPO,LH AL, 2 5) 42,600 0 0.0001 51,200 0 0.0001
oA 64,489 0 0.0007 52,947 0 0.0002
<FAlolojof 5| HE>
oFQITt A 2| Of = CH 2 (F4) (EHR: ==, HBHRL, %)
ZA o A o 7l =7 =5 oy
=AlO| I H SIPSES
o —on = —on FAO| Ha M 0f of 2|2 (A/B) I oo™
T o = T35 = 25 (A) (B) o= =
341,394 17,958 282,503 14,215 8,289 171.49 31.92
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oelgt m2lolR it

A AR

2 o A M A
EXHAEE oIk Az|otmCHXH (A= [Tl @]
o= H197]( 2022.12.13-2023.12.12 ) || M1871( 2021.12.13-2022.12.12) | ®177]( 2020.12.13-2021.12.12 )
- Z 9 g g &
2 8 F 9
1. EXp=9f 3,216,350 1,865,170 397,541
1. 0| X == ¢ 3,216,350 1,865,170 397,541
2. g a4
3. B9
4. AR 49
2. DjOH Xyt H7kxpe 21,202,228 13,526,349 63,035,189
1. X[ 25 -Hojojxte]
2. S-S H0Hol/Z7Hxte
3. THY A ZOHOH /B IR
4. X235 HEIHxte 16,708,140
5. QetA e/ kAL
6. A UCHEXHHOjOh/E 74K
7. 7|EFAR AL 4,494,088 13,526,349 63,035,189
3. OjOfXpEat FEIHRpE 1,275,875 65,147,876 30,986,850
1. X 2ZHojoj kb
2. MRS -H0HOH /B IHXtE
3. THY M Z 040}/ B 7k
4. X 2S5 HBIRE 57,493,086 28,120,416
5. QEtA2H/BIHAE
6. CH&AZH|
7. A3 S =X A OfOf Xt
8. 7|EtAz&A 1,275,875 7,654,790 2,866,434
2 & H 8 30,672,949 32,812,000 -10,308,055
1. 28558 2,037,654 2,400,673 3,022,227
2. TR 3,773,523 4,445,719 5,596,712
3. FEieE 141,328 166,526 209,687
4. BRI 2R
5. YCHXHARZ |
6. 7|EtH| & -36,625,454 -39,824,918 19,136,681
Il (e P l) 53,815,652 -16,944,357 42,753,935
ZhE =0l (e FTEEY) 0.128800364 -0.039091139 0.077384531
2. A= M 3 FolsE
(The @ A=t AJ)
S|AHZ|ZF =
SI17bE ®T |AZ|Z2t = S|7her AT
— = A A (gral) Sloj == B
7[' ol\l=2 o —
7| —
A+ | 39 | A | 39 | @A | 39 | @A | 3o
2022.12.13 -2023.12.12 4 5 0 0 0 0 4
2021.12.13 - 2022.12.12 6 7 0 0 1 1 4
2020.12.13 - 2021.12.12 7 8 0 0 2 2 6
1) 2020.12.13 — 2021.12.12 o[ 2tfjoll 2|st X EFA === / U : 905%}/1,078¢
F2) 2019.12.13 = 2020.12.12 o[ ZHlofl 2st X FEX == / FH 1 10,006ZH/11,607 &
3. MEEXT[Te SBAUH KA 7|E)
Ct=el FXAAMAME2 o FAtMES npq MtE LiEtd # ojgfe 28AHNE E&st= A2 ot ch
O FXtolEtel FXMMItet ZEHE MM LE2 =38 F A 3l (www.kofia.or.kr) ™ XS A ALO| Eof
HAIE T Fatef E, &AAMM S F=EsSHA|Z| dHigHcth "3 s=UE 2 AxE = Eo| st
HEE ADAN EE EXMUEAML ZA7IEUR MY $ABRA AX SXAIFEe $ose 37
CHE &+ A2z HE =2 gelstMof gt
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oA B4 3
Solg82 Liehy s
HE Y

Qmok TEOIIUAHAEE) mH 2R

2 14 2 o4 x| 2 34 x| Z 54 MY o|F
7|12t 22.12.13 21.12.13 20.12.13 18.12.13 04.12.13

~231212 | ~231212 | ~23.12.12 | ~23.12.12 | ~23.12.12
mtelgh Fe|ot=m i AH (R A E 8 3.43 -3.11 -1.13 0.78 4.02
H| W X| = 5.95 -0.80 0.41 2.83 4.54
TAEHSA (%) 5.60 6.05 5.69 6.44 5.79

1) Bl1X|5 1 KOSPIx30% + KISES2H(=3M+S tifi+2&#f)«60% + CALL=10%
(Ct2t, HWX|$== 2024 06 27UA2 [KOSPI 30% + NPS(Z3M,sct, 2™ )X+ 65% + call
5%l [KOSPI*30% + KISERH=3M+& iH+2%)+60% + CALLx10%]2 HA=AS0 #HAYU o|d
MBI = 7|&E2| [KOSPI 30% + NPS(=3x, St , 28 aH )X 65% + call 5%] ATE dHluX|4 Hot2
ZAISA S )

15.00

10.00

5.00

0.00

-5.00

=10.00

-15.00

—e— oIt 2ol xhGHE 2ED

—8— Y| @ x| 5

(2t :%)
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Tolot malolE It ESH AHERIAIEH & (R H 23
2 1HX | H2 24X | 22 3WA | &2 44X} =| 25 X}
7|12k 22.12.13 21.12.13 20.12.13 19.12.13 18.12.13
~ 254242 | ~ 22,4242 | ~ 21,1242 | ~ 20,1242 | ~ 19.,12.12
opelgt 3.43 9.23 2.94 8.31 0.67
Z2|ob Y AH (A 2 E) ' ' ' ' '
CIImMPNES 5.95 -7.12 2.86 10.54 2.74

ZF1) glmX|$ KOSPI*SO% + KISES&H(ZZAM+S 2t +2l ) »60% + CALL*10%

(ctgh, BIDX|$E 20249 06% 27YUAIEZ [KOSPI 30% + NPS(ZBA, Sok, 28 #)XI% 65% + call
5% ]oll A [KOSPI*SO% + KISEZHZ 2 +E ki +2847)+60% + CALL*10%]2 WAoo HAY ofx
Al B X = 7|& [KOSPI 30% + NPS(=&xl , Skl , 2 ) XI5 65% + call 5%] MIE H WX Mz
EAMSIH S Ch. )

Zx0) H|IX|40| 40lB0s 2284 £ XA Sigs 24 9 H[R0| BHAEX| erekaLch

73) opx|gt o8 ZXOA|ZI0| 67HY njatel A £ 8e J|MsHR L& ch

Z4) IR 018 EXOjA7|ZI0] 67HES EopslD 1 ojotel AL (i 8HY) =AM FA| EE FAME ALZ
(ZIRISAASH S)ol EXtslE Aols a2 7|zhel $o80l 7|72 £ 8'S WEtC)

Z5) OjX|2t £018 ZHOAY|ZI0] RS ET45tD 14 ojotel Aol 8/HYE)EAM FA EE FABBHME(F
IR SAASH S)oll SRS e HRolE ST 7[Zhe] $AES od7F £OAB R EAEH 015 $0/ 5
=2 argtch

76) EH $0BLS FfTEE ZHUHZI T SHAUER EXP|ZHES 0| £XIAE £0/89 HEAMS LIE}
e $xleuct,

ot AHEA|TY AMTY HEY

0.00 000
0.00 0.00 0.00
4 — 960 g
—" R
000N & s
, e o3& T RER
\ [ R S
=S By
T TR
LU EEE
o wEf
[ 2023.12.12 &X / &2 : A %]
=2 TP AE Eypo
St — o= A S RKFAbZSOH
TE | oz | oma | oos [BEIM mu | me | 7T |usmu| o |93 | e
0 0 0 4 0 0 0 0 0 1 0 6
KRW
(0.00) (0.00) (0.00)[ (80.40) (0.00) (0.00) (0.00) (0.00) (0.00)[ (19.60) (0.00) (100.00)
s 0 0 0 4 0 0 0 0 0 1 0 6
(0.00) (0.00) (0.00) (80.40) (0.00) (0.00) (0.00) (0.00) (0.00) (19.60) (0.00) (100.00)
F1) () He FEEX|T RAAESY thy| B[S
Zz2) 0j2 S :CD 2 0|22 Liepd
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o= FYIEE
0.00
of3n ogsEM
a%Ity oA
[2023.10.01 &A / el @ ), %]
HASE
Se &7
e NI S=X S8 S22y =IPNON|
25 0 7 0 0 0 32
FTA/MHIF
(77.25) (0.00) (22.75) (0.00) (0.00) (0.00) (100.00)
oRF
BAAA
OA8-0]2f
0A-0| &
BEBB-0|2f
QBEB-0| &
mE-0| &
oc,CC,CCC

o=
T =g

[2023.10.01 &xf / | @ A, %]

MNEHIISE
ag A
RF AAA AA-O|A [ A-O|4 | BBB-O|4 | BB-O|& | B-O|& | cccccc | R&&
ZoH, 25 7 0 0 0 0 0 0 0 32
HIS (77.25)|  (22.75) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00)| (100.00)
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