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A 3 2. FgEI12 HFE ¢

SERAN SO 2

1. RBE
0 EXMES HEMHE= AS A0 28 HE0 28 JIg2HIIE = E&FNIA0 28 2 AHIIZ0 0
ct ZAZUCH, BHIIMFHMEE M Ot MPME0 ol AFR2ZAIE 22 20 22 ZA2A=2
HEYLICE
J| 2t 3| HZHAFR I ZALSl A
M 6 71(2019.11.24 ~ 2020.11.23) SHRF Aol ~F
H 7 21(2020.11.24 ~ 2021.11.23) ST H ol ESpS|
H 8 01(2021.11.24 ~ 2022.11.23) X3 H ol =y
Il QYWREE
[Erel: 2]
LQAMFHE
5 = Xl 8 7| X72| X62|
2022.11.23 2021.11.23 2020.11.23
22Xt 46,113,767,982 90,432,729,475 112,562,925,890
=2 36,949,393,853 75,181,995,420 68,965,150,883
PPN 0 0 0
S S/ A S 0 0 0
832 2 x2S 3,164,374,129 1,050,734,055 1,097,775,007
JIEt 28 Xtat 6,000,000,000 14,200,000,000 42,500,000,000
JIEF A& 178,216,992 164,827,423 410,392,068
A&t A 46,291,984,974 90,597,556,898 112,973,317,958
222U 3,988,244,000 0 0
JIEFETH 144,822,881 522,331,820 2,210,180,614
SIS AH 4,133,066,881 522,331,820 2,210,180,614
A= 37,583,414,592 78,987,280,225 103,001,400,748
SIS 0 0 0
olAxHZ 4,575,503,501 11,087,944,853 7,761,736,596
HeEsH 42,158,918,093 90,075,225,078 110,763,137,344
g4 -1,236,883,630 6,326,377,709 1,359,368,397
0l K42 1,262,713,273 1,018,448,680 629,957,781
B & == 0 0 0
OHOH E Ot Xt &= -2,499,596,903 5,307,929,029 729,410,616
JIEt=< 0 0 0
2&Hl= 15,299,862 12,363,493 9,009,644
A A E 0 0 0
HOoH===+2 7,649,451 6,681,523 4,726,464
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JIEHHI =2 7,650,411 5,681,970 4,283,180
gJ|=0< -1,252,183,492 6,314,014,216 1,350,358,753
HOHal & = 387 298 779
(F 1) QAYMPEE AIES HOHSIEZ0l2t FAOH0HS vIst & E LIEtW=E XNEZAM g
22I|24s2 e FAIMS 22 J|2s BEAdE22 ERe FAINMOZ LI &S LICH
13 HEE Sete] BLEQ FAENAEI 100 HRA0112, A= H L&t 100 HRQ B
OHOHSI M 22 100%(2HI1&E)Z &LICH
(= 2) JIEt=20le sSHUOW 02 =28 =2 S0l Z&(8J[,77],60 alle &S )

(= 3) JIEHHIE0l= SAXLN e === HIE S0l Z&(8J] 436,680 &, 771,60 e AS )
[THaEREYE el E]
[SHel: 8okl %]
=] &I
_ HefH| 2« Hendle
e He S H(A) Heldl g HIg Heh 22 (A) Heldlg dis
S %(B) 22(B)
(B/A) (B/A)
F Al 4,530 4.53 0.1 14,353 14.35 0.1
FAL 0|l B
- 518,216 22.89 0.004 592,674 96.29 0.016
Sl 522,746 27.42 0.005 607,027 110.65 0.018
(=40 BHOHEINE]
[CHSl: BH0HR, %]
A OH 4 FA NS Sl =
ozl OHOHEI & 8 SERE 7 0
= =k = ZA(A) (A/B) ITE=TRSES;
ERII(B)
- - 168,778 4,530 1,167 388.33 -
*B2F HU/HIE S22 AN 4SS SXLIC
Lt. HRAEHE
[ 3]
MPAEHE
5 = Xl 82l H721 K621
2022.11.23 2021.11.23 2020.11.23
2 Aot 46,113,767,982 90,432,729,475 112,562,925,890
AZ3LUX= 3,164,374,129 1,050,734,055 1,097,775,007
[ER=RE s =R 3,164,374,129 1,050,734,055 1,097,775,007
== 6,000,000,000 14,200,000,000 42,500,000,000
BHONZ2H 2 TH 2 0 == 6,000,000,000 14,200,000,000 42,500,000,000
sotsd 36,949,393,853 75,181,995,420 68,965,150,883
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ANESH 0 2,878,003,800 1,076,569,418
HESH 33,827,143,853 69,214,141,620 64,811,481,465
$ol=3 3,122,250,000 3,089,850,000 3,077,100,000
At 178,216,992 164,827,423 410,392,068
HERII=H0IE=2 10,421,157 23,487,042 77,359,294
0120l Xt 164,755,075 132,492,606 169,000,640
HA2H2 3,040,760 8,847,775 164,032,134
XA = A 46,291,984,974 90,597,556,898 112,973,317,958
S 3,988,244,000 0 0
=LA 0IX22 3,988,244,000 0 0
HXIDIXIZ2 144,822,881 522,331,820 2,210,180,614
220|122 0 0 168,757,668
OIXIZ0I2U2H2 142,290,921 519,906,182 169,005,537
= A 2,531,960 2,425,638 3,415,258
=2 0 0 1,869,002,151
2 4,133,066,881 522,331,820 2,210,180,614
Al 37,583,414,592 78,987,280,225 103,001,400,748
2 L X = 4,575,503,501 11,087,944,853 7,761,736,596
EXt= OI0ICHA HOIZ22M B2=F
o 42,158,918,093 90,075,225,078 110,763,137,344
=& SEINE M1 S(M2EE)(2E)
EX= OI0ICHA HOIZ22M 82
o 46,291,984,974 90,597,556,898 112,973,317,958
S EXNANE M1 S(HEEE)A
ESX= OI0ICHA HOIZ22M B2 F
o 37,583,414,592 78,987,280,225 103,001,400,748
S EXAE H 1 S(HEEEHAe
ESX= OI0ICHA HOI=Z22M B2 F
o 8,394,322,669 17,747,349,199 22,351,976,494
S EXANE H1S(HEEEHC
ESX= OI0ICHA HOIZ2M B2 F
S 1,765,762,581 4,812,239,598 1,861,566,808
S EXANE H 1 S(HEEECe
ESX= OI0ICHA HOI=Z22M B2 F
o 9,681,385,070 30,754,626,933 68,088,541,607
=H EXAE M1 S(WEEEHC-P2
=X4 OI0ITHA HDI=Z220 22 F
o o 2,896,782,337 8,007,783,673 8,683,748,252
=3 EXAE 1 S(RHEEEHC-W
ESX OI0ICHA HIOI=23MM 82+
o o 4,311,250,766 5,715,044,577 3,759,980,112
S3 EXAE M1 S(MEEEHAG
ESX OI0ICHA HOI=23MM 82+
o o 3,864,402 6,937,934 293,298,095
=3 SEXANE M1 S(MHEEHCE
ESX OI0ICHA HIOI=23M 82+
_ . _ 2,417,814 1,273,446 99,880,562
S3 SEXAE M1 S(MFEEHC-P
X 0H0ITHA S22 22F 31,510,428 123,409,103 323,182,643
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=3 EXAE M1 S(MEEEHC-Pel
X4 OI0ICHA HOI=Z22M 22 F
S 5,464,384 12,936,946 101,787,294
=3 EXAE M1 S(HEEEHC-Pe?2
JIE&J1A 0loICHA S =221 28
- 383,466,257 691,375,140 99,607,400
=H EXNE M1 S(HHEE)(2e)
JIE0HA 0HOITHA EDI=23H S22+
- 11,694,687,674 13,860,812,931 833,285,548
ZH ENNE M1 S(HEEE)A
JIE0HA OHOITHA EDI=238XH S22+
- 1,121.74 1,140.38 1,075.36
3 EXNAE H 1 S(HEESHAe
J|Z=0A DIOICHAS HD1=220 22
- 1,077.08 1,102.52 1,046.75
ZH EXNANE H1S(HEEEHC
JIZ012 DIOICHAS HO1=22M 22+
o 1,081.03 1,104.58 1,046.79
S EXANE 1 S(HEEEHCe
JI=01A 0IoICHA S22 22+
o 1,071.69 1,099.76 1,046.71
=& EXAE M1 S(MEEEHC-P2
JI=01A 0IoICHA SD1=220 22+
o 1,078.13 1,103.04 1,046.76
=& SEXAE M1 S(MEEEHC-W
JI=01A 0IoICHA S22 22+
o 1,074.71 1,100.1 1,044.44
S EXNANE M1 S(HEEE)AG
JI=01A 0oICHA S22 22+
o 1,081.01 1,102.55 1,043.12
S EXAE H1S(MEEEHCG
JI=01A 0IoICHA SD1=220 22+
o 1,033.87 1,056.69 1,001.06
=H EXAE M1 S(MEEEHC-P
Jl=J1A 0IoICHA D220 22F
o o 1,029.09 1,054.11 1,001.45
=3 EXAE T 1 S(HHEEH)C-Pel
JI=01A DIoICHA S22 22F
B o 1,028.36 1,053.05 1,000.24
S3H EXNE M1 S(MAEE)C-Pe2
Ch 2=2AAH A
[SH:]
ZH AN
Xl 8 2| X721 X621
=1y = 2021.11.24 ~ 2020.11.24 ~ 2019.11.24 ~
2022.11.23 2021.11.23 2020.11.23
2ELH(2ELY) -1,236,883,630 6,326,377,709 1,359,368,397
S 1,262,713,273 1,018,448,680 629,957,781
Ol Xt==<] 1,262,713,273 1,018,448,680 629,957,781
OHOH XF! b T O} 854,650,370 6,873,859,935 1,187,704,455
X =2Z 2 0H0H X+ 376,737,537 5,522,051,767 695,442,649
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(BXX==) (BXXI=Z=) (BXXI=Z=) (BN =Z=)
2019/11/24~2020/11/23 11,136 | 11,414 21,168 | 22,347 10,101 10,488 22,352 | 23,644
2020/11/24~2021/11/23 22,352 | 23,397 25,920 | 28,167 30,755 | 33,215 17,747 | 19,567
2021/11/24~2022/11/23 17,747 | 19,567 5,660 6,202 15,013 | 16,333 8,394 9,041

(1) Ol ZHHOI 28t MEXNZS EEOIASLICE I &1 W2 2ot JELZ HLLUASUCH

S22 HF-220!(Ae) [ErSl: B4phx Biorel]
SN B
Jl2tE &3 Jl2te &3
SF(2H) & 0f
o2t
Xt Xt X4 X4
2o 2o 2o 2o
(BRX22) (BRX22) (BRXI22) (BRX22)
2019/11/24~2020/11/23 869 891 2,273 | 2,402 1,204 | 1,357 1,862 | 1,973
2020/11/24~2021/11/23 1,862 | 1,949 25,778 | 27,501 22,850 | 24,455 4812 | 5315
2021/11/24~2022/11/23 4812 | 5315 967 | 1,062 4,013 | 4,388 1,766 | 1,909
(1) OIU2HHOI QA MENES ZEGASLICH JI2AY TD S BAS JFO2 HMLUSLICH
S22 01HP-2T2+0I(C) [ErSl: eHObE} BHorel ]
SN B
Jl2tE &3 Jl2te &3
() & f
o2k
EIES EIES EIES X4
2 3 3 3
(BRI 24) (BRI 24) (BRI 24) (BRI 24)
2019/11/24~2020/11/23 27,060 | 27,735 86,467 | 91,199 45,745 | 47,958 68,089 | 71,843
2020/11/24~2021/11/23 68,089 | 71,269 99,653 | 106,123 137,526 | 147,305 30,755 | 33,823
2021/11/24~2022/11/23 30,755 | 33,823 2,163 | 2,364 23,236 | 25,150 9,681 | 10,375
(1) OIU2HHOI QA MENES ZEGASLICH JIAY T S HAS J|FO2 HHLUSLICH
442018 P-2240!(Ce) [ErSl: HObE} BHorel ]
DI 5
JI2tE &2 Jl2te &3
ERIELY) & 0f
o2
Xt X4 X4 Xt
=Xl =Xl =Xl =Xl
(BRX22) (BRX22) (BRX2) (BRX22)
2019/11/24~2020/11/23 1,129 | 1,157 11,036 | 11,663 3,497 | 3,676 8,684 | 9,190
2020/11/24~2021/11/23 8.684 | 9,090 66.501 | 71,115 67.272 | 72,292 8.008 | 8,833
2021/11/24~2022/11/23 8,008 | 8,833 1,101 | 1,204 6.212 | 6,772 2,897 | 3,123
(1) OIAZHHOI QA8 HERES ZEEIQSLICH I T ZUS ZaE IFO2 HYHUSLICH
+4+20/8P-2T2H0I-5| X A Z(C-P2) [Erol: s4phx miorel]
AN B
o2t Jl2tE &3 Jl2te &3
() 20
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OLOICHA SHDI=3 XY

Z2F Y ENAE | 2014-11-24 -1.63 2.13 2.72 2.86 2.79
Hi1sAse)(2s)

Bl W Xl 2014-11-24 -0.85 0.14 1.07 1.31 1.63
28 HEH(%) 2014-11-24 1.7 3.18 2.71 2.25 1.89
S4B -

o mapol(a) 2014-11-24 -2.31 1.44 2.02 2.16 2.09
Bl W Xl 2014-11-24 -0.85 0.14 1.07 1.31 1.63
*=AE HSH(%) 2014-11-24 1.7 3.18 2.71 2.25 1.9
S22 HFH-22421(Ae) | 2014-11-24 -2.13 1.62 2.21 2.35 2.27
Bl X 2= 2014-11-24 -0.85 0.14 1.07 1.31 1.63
S8 HEH(%) 2014-11-24 1.7 3.18 2.71 2.25 1.9
22018 72—

oma0l(0) 2014-11-24 -2.55 1.19 1.77 1.91 1.83
=] BMPNES 2014-11-24 -0.85 0.14 1.07 1.31 1.63
+=2AE HSH(%) 2014-11-24 1.7 3.18 2.71 2.25 1.9
20| &F-

22101(Ce) 2014-11-24 -2.26 1.49 2.07 2.21 2.14
Bl WXl == 2014-11-24 -0.85 0.14 1.07 1.31 1.63
+AE HESH(%) 2014-11-24 1.7 3.18 2.71 2.25 1.89
20| &F-

QUetRl-EAAS(C- | 2015-11-17 -2.31 1.44 2.02 2.16 1.77
P2)

Bl WXl == 2015-11-17 -0.85 0.14 1.07 1.31 1.55
SUE HESH(%) 2015-11-17 1.7 3.18 2.71 2.25 1.97
+420/87-

© T aHOI—B (G-W) 2016-03-16 -1.95 1.8 2.38 2.52 2.12
S[IMPAES 2016-03-16 -0.85 0.14 1.07 1.31 1.52
+=AE HSH(%) 2016-03-16 1.7 3.18 2.71 2.25 2.01
FHBHF-2T20l-

AR X HIE(AG) 2017-06-13 -2.16 1.63 2.11 1.33 1.24
Bl w Xl 4= 2017-06-13 -0.85 0.14 0.89 0.6 0.68
+=AE HSH(%) 2017-06-13 1.7 3.19 2.7 2.36 2.26
+==20|8 -

QIetol- 2020-09-02 -2.37 1.37 - - 1.3
SARMUIE(CG)

HI I K| 2 2020-09-02 -0.85 0.14 - - 0.44
SOUE HESH(%) 2020-09-02 1.7 3.18 - - 3.03
=082~ 2020-09-10 -2.34 1.4 - - 1.28
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QItol-IfIAZ(C-
P1)
=[EMPNES 2020-09-10 -0.85 0.14 - - 0.41
+UAE HESH(%) 2020-09-10 1.7 3.18 - - 3.04
=203 72-22t01- - -
2020-09-03 -2.16 1.59 1.49
HeIAZ3(C-Pel)
HIZ X % 2020-09-03 -0.85 0.16 - - 0.45
+UAE HESH(%) 2020-09-03 1.7 3.18 - - 3.03
===z 0/ 2-2et0l- _
2018-07-03 -2.14 1.61 2.2 2.5
18 AZ2(C-Pe2)
Bl X 2= 2018-07-03 -0.85 0.14 1.07 - 1.3
U8 HESH(%) 2018-07-03 1.7 3.18 2.71 - 2.38
(1) X (=23 18-1H6IHE X 90% + KOSPI X 5% + CALL X 5%)
(F 2) HX=+o S0 22 S SEMEN 2UE= B2 L HISO0| BHHETX L/UASLICH
(F 3) =UE BHESH(%)2 oY DIzt Sot HSEXI| R ASAME F2H0 50 BEHX
<HE R 948>
OHICHA S22 225 24 SIS NEZHA ZEN(ZE) mH|DF|
3.00; 272 2.86 279
2.50; 213 :
2,00 N 65
1,50, : 107 i L 131
1,00 = g i :
o - N
e
-1.000— =0765
-1,504+——
-2 00, -1.63
214 24 234 I 254 3201
L. o8 9 & =0
(&2 %]
Z2 1 Ext Z22 49Xt Z2 3 Ext z244 z25 EXt
55 ZZHLFLY | 2021/11/24~ | 2020/11/24~ | 2019/11/24~ | 2018/11/24~ | 2017/11/24~
2022/11/23 2021/11/23 2020/11/23 2019/11/23 2018/11/23
atoIcts =o1=3xH
B2F &3 EXANE | 2014-11-24 -1.63 6.05 3.91 3.69 2.46
H1sAEe)(28)
=[IMPNES 2014-11-24 -0.85 1.13 2.98 2.18 1.16
2 FH- 2014-11-24 -2.31 5.38 3.2 2.98 1.76
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QI EHOI(A)
=[IMPAES 2014-11-24 -0.85 1.13 2.98 2.18
=g dF-22121(Ae) | 2014-11-24 -2.13 5.52 3.39 3.17
H| 0 Xl 2= 2014-11-24 -0.85 1.13 2.98 2.18
42018 7-

2014-11-24 -2.55 5.07 2.95 2.73
QI 2RI(C)
H| 0 Xl 2= 2014-11-24 -0.85 1.13 2.98 2.18
+420187-

2014-11-24 -2.26 5.38 3.26 3.04
=22+21(Ce)
IIMBNES 2014-11-24 -0.85 1.13 2.98 2.18
22018 P-
QIIOI-EAAZ(C- | 2015-11-17 -2.31 5.33 3.2 2.98
P2)
H| 0 Xl 2= 2015-11-17 -0.85 1.13 2.98 2.18
242087

2016-03-16 -1.95 5.7 3.57 3.35
QIRLOI-(C-W)
H| 0 Xl 2= 2016-03-16 -0.85 1.13 2.98 2.18
FHBEF-2T2}0I-

2017-06-13 -2.16 5.56 3.09 -
SHSMHI2(AG)
H| 0 Xl 2= 2017-06-13 -0.85 1.13 2.41 -
222 0|8P-
QI2tol- 2020-09-02 -2.37 5.26 - -
SHASMHIZ(CG)
SIIMPAES 2020-09-02 -0.85 1.13 - -
=208 2-
QI IoI-JfeIHAZ(C- | 2020-09-10 -2.34 5.28 - -
P1)
SIIMPAES 2020-09-10 -0.85 1.13 - -
5201 P-22401-

2020-09-03 -2.16 5.49 - -
Jforoi =2 (C-Pet)
=[IMPNES 2020-09-03 -0.85 117 - -
520/ AP-22401-

2018-07-03 -2.14 5.51 3.39 3.2
/2 Z2(C-Pe2)
=[IMPAES 2018-07-03 -0.85 1.13 2.98 2.18
(1) HRXL (22 1E9-1E 6B X 90% + KOSPI X 5% + CALL X 5%)
(3= 2) HXx2 £2AE0=s 2EES S EARIEN BlUEHsE B 2 HE0| BtIE X LUASLICH
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—-0HICtA S22 E2H 22 F SA EIRNE HIZGHA ZEN(ZEE) H|m &4
6.05
7.00,
6,00, /\ 3.91 363
5. 00, 245
4,00,
3.00, 238— _2‘,?“\—
2,00 - = e
CUIeEs 16
1.00; -
0.001163—2
-1.00402
_z.u?: — — : — — . — — ! — '
22 19X F2 ARt 22 34% 22 447 |2 54
Ch EBERI|RO RATA &
DHOICHA CD|22i RR= =2 SXAE M1 S(HASS)(S8)  [2022.11.23 81 / ©9 : 8ol %]
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