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S
siAZARle]
| £OfAAE

A7 IES HEFAIFl 2

[=]
ZRE QEAME &2 2ot A
SIABME T2 UHERA|FEA XH—'?- YEH
2| SHOIA[ SAlE

H
na
rk

24eE S|A7|E0f w2t A

[7712] ZAte|AS AYPYLct

AALME 7|ASHA| AUCH,

" e 771 67| HI571
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 2EAH 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 H2 & -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=0l¢ -7,338,590,043 20,417,558,769 2,455,086,819
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—1OH
=

2019/04/02~2020/04/01

71,975
48,142

2020/04/02~2021/04/01

58,890

2021/04/02~2022/04/01

(2) #rrMF-22200(A)

7|2kx Ztn

34

7k

34

1,2

A
34 | 3o

23,543

56 10,674 1

2019/04/02~2020/04/01

22,146
13,516

934

5,441

2020/04/02~2021/04/01

12,727
8,221

12,546

1,758

390

2021/04/02~2022/04/01

(3) Fr=rMZ{-22t21(A-E)

A1t &

712

a4

2,573

a4

404

1,394
931

452

1,575

1,293

2019/04/02~2020/04/01

1,510

565 830

318

501

2020/04/02~2021/0

4/01
1,607

381

243

2021/04/02~2022/04/01

(4) $420]WF-2matI-BAHZ(CT)

A1t &

7|2t

7tx 23

—

pu

7l

a4

—10H
|

121

158

131
293

141
443

2019/04/02~2020/04/01

148

203

79

115

2020/04/02~20

21/04/01

47

79

2021/04/02~2022/04/01
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(5) #2014 7-2maol-H43ZH(C2) (el -
7|7tz 2a g e 71zt #a
7|2 43 (2¥) st
e | 3 | B+ | 39 | 3: | 39 | 3+ | 39
2019/04/02~2020/04/01 | 2,287 | 2,837 129 159 | 2,266 | 2,886 150 186
2020/04/02~2021/04/01 150 186 305 609 87 136 368 651
2021/04/02~2022/04/01 368 651 68 120 381 667 55 81
(6) ++20|2R-2maol-H43ZH(C3) (el @ uiEh)
71z Za s 712 2
71zt 22 2hoj
e | 3 | B+ | 39 | 3: | 39 | 3+ | 39
2019/04/02~2020/04/01 2,583 | 3,101 1,644 2,053 3,019 3,619 1,208 1,447
2020/04/02~2021/04/01 | 1,208 | 1,447 89 131 1,284| 2018 13
2021/04/02~2022/04/01 13 22 58 97 20 35 51
(7) #+E01Y7-2majol-H432Z(C4) (Thel - e
I ST A1 & B
71t EcelEs) 2hoj
o =4 = =4 a5 =4 2
2019/04/02~2020/04/01 | 4,446 | 4,468 | 3,030 | 3,024 | 3,226 | 3,344 | 4,251
2020/04/02~2021/04/01 | 4,251 | 4,267 | 1,409 | 1,889 | 1,538 | 1,995 | 4,122
2021/04/02~2022/04/01 | 4,122 | 5,947 121 174 659 952 | 3,584
(8) ++=0[Y7-2242(C-E) (el
—— AL B
71t EelEs) 2hoj
a4 | 39 | = | 39 | 3L | 39
2019/04/02~2020/04/01 973 | 1,042 401 454 793 884
2020/04/02~2021/04/01 581 623 445 649 590 868
2021/04/02~2022/04/01 436 673 62 97 187 292
(9) #4203 7-2maRl-HE, HEE2IAL §(C-F)
7|2+ 7|2tz 23 siA|Z &




43 (2) 2
3+ | 29 | e | 29 | @ | 2o | e | 29
2019/04/02~2020/04/01 3,906 4,222 634 730 335 392 4,228 4,596
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 0 962 1,512 3,990 5,290
(10) $£E0|Z7-2T21I-#(C-W) (Et9l : wah)
BA7IZt &
722 3 Tz 3
7I2t 43 (4 2
e | 39 | e | 39 | ;e | B9 | 34 | 29
2019/04/02~2020/04/01 0 0 0 0 0 0 0 0
2020/04/02~2021/04/01 0 0 0 0 0 0 0 0
2021/04/02~2022/04/01 0 0 0 0 0 0 0 0
(11) $£20/37-25211-7AAZ(C-P) (Ek9] : wah)
BA7IZt &
72t2 2 T1ze 33
7I2t 43 (4 2
e | 3 | @ | 3Y | e | 39 | e | 39
2019/04/02~2020/04/01 | 19,461 | 20,731 2,331 2,567 8,609 9,491 | 13,183 | 14,035
2020/04/02~2021/04/01 | 13,183 | 14,035 2,205 | 3,217 3,744 5199 | 11,644 | 17,824
2021/04/02~2022/04/01 | 11,644 | 17,824 907 | 1,370 1,958 2,978 | 10,593 | 13,624
(12) $4253-22fQI4H (S) (Et| : Hgh)
A2 5
7|22 33 7ie 3n
7I2t 43 (4 2
e | 39 | @ | 3 | ;e | 39 | e | 2
2019/04/02~2020/04/01 110 118 45 52 45 50 110 119
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
(13) $420127-2214T-7HIHZ (S-P) (Ek| : wah)
BA7IZt &
7|22 33 7ize 3n
7|2t 43 () 2
e | 3 | @ | 3Y | e | 39 | e | 39
2019/04/02~2020/04/01 84 91 226 254 179 200 132 143




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
(14) £4+20[AF-2Z2}Q1-E[2|HZ(C-P2) (THel : uHah
7|2tz 23 i = 7|z 2ta
712t EEg)) 2Hf
2t =4 2 =4 E =4 2t =4
2019/04/02~2020/04/01 | 7,584 | 7,417 | 1,426 | 1,445| 2,929 2,965 | 6,081 5,934
2020/04/02~2021/04/01 | 6,081 | 5934 | 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
(15) #+=0[23-2211-74HZ (C-PE) (THel - 24Tk
7|1Ztx 3 i = 7|12k 2t
712t EEg)) 2Hf
#4 | 2A | #4+ | A | 3% 29 4 | 2o
2019/04/02~2020/04/01 | 1,111 | 1,279 | 1,046 | 1,255| 1,269 1,507 891 1,029
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
(16) ++=0|Y71-22121-E|2HZ(C-P2E) Tl : uHah)
=1 M
712t2 3 71212 23
7|12t EElEg)) EHoj
#4+ | 24 | #4+ | 29 | 3% 29 #4+ | 2o
2019/04/02~2020/04/01 | 1,064 | 1,217 | 1,264 | 1,496 | 1,433 1,691 898 | 1,028
2020/04/02~2021/04/01 898 | 1,028 | 1,453| 2380 | 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
ULEAZ |12 2EHH (M)
ChEo| EAMMA2 0| RALLENS| It MItE LEPS # Oj219] R84utE HAS= A2 ordLICh O] FEApAIE
o| EAtYutet B HAMSH LHE2 &38| (www.kofia.or.kr) A} ZA| AMOIEO| AHAE MFHEHE, &AL
M &2 HZRSIA|7| HIFLICL 8T $£E Y HEH fUE 01| 25t YEE MM Ee= EAMEEAMO AYT|E
UE MYSH FAEZM HA| BAAHL £AE2 I OE = ALLDZE EEZ SQIStAOF BiL L.
0| EAMIEO| H|WA|4= (CSI300 Index * 85%) + (Call * 15%)§A-| 28H4 £ ASEZ|0| Bijgle B4
2 H|Z0| HIHE|R] U¥ELICH
7h ¥ £AE : HEASAES oY 7(2 A FAHFAES TISHET YWALRE AUHE Aoz2M SiY 7|
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7t St WH+AUES LIEHRLICL U8 HEH(EEHAL) 2 siY7|2H HEQ| ¢St 27t40l 50| HR4AUE
OlM S4AHo2 ANRT SHIM=AIE HolFE S 2N, HEY0| 2245 +UE S=0| HItHs) HES| &
A9lo| &Lt RS 2ULICh (RBHE 7|22 AESIRELICH
zz214d z|Z22d 2234 z|254 Ay
Cau H2EEE | 5001/04/02~ | 2020/04/02~ | 2019/04/02~ | 2017/04/02~ ol
2022/04/01 2022/04/01 2022/04/01 2022/04/01 (%)
28 2015-04-02 -14.59 11.70 8.21 9.97 5.34
H| W Z| 4~ 2015-04-02 -13.81 6.48 2.16 3.90 0.83
FUAEHS I (%) 2015-04-02 16.01 20.08 19.63 18.75 21.27
TR 2015-04-02 -16.03 9.86 6.42 8.17 3.60
Z2101(A)
H| W R|4 2015-04-02 -13.81 6.48 2.16 3.90 0.83
-’,‘--’,‘-E:,;ZI\Z_,S:E—)%E#?_I 2015-04-02 -15.73 10.24 6.80 8.55 3.97
H| W Z| 4~ 2015-04-02 -13.81 6.48 2.16 3.90 0.83
03—
QIafol- 2015-04-02 -16.62 9.09 5.68 7.42 2.88
BA1Z4H(C1)
H| W Z| 4~ 2015-04-02 -13.81 6.48 2.16 3.90 0.83
03—
Qmafol- 2016-04-06 -16.37 9.43 6.00 7.74 6.74
BaA1ZH(C2)
H| W Z| 4~ 2016-04-06 -13.81 6.48 2.16 3.90 4.14
03—
Qmafol- 2017-04-06 -16.11 9.75 6.32 0 7.79
HaA1ZH(C3)
H| W Z| 2017-04-06 -13.81 6.48 2.16 0 3.67
03—
Izol- 2018-04-06 -16.02 9.87 6.43 0 4.93
312 (C4)
H| W Z| 2018-04-06 -13.81 6.48 2.16 0 2.43
-’;—?E-i_lﬂ(zc{i)— 2015-04-02 -15.85 10.08 6.64 8.38 3.81
H| W Z| 4~ 2015-04-02 -13.81 6.48 2.16 3.90 0.83
20137~
Qufol-HE, 2015-04-02 -15.45 10.60 7.14 8.89 4.30
HEEAA S(C-F)
H| W Z| 4~ 2015-04-02 -13.81 6.48 2.16 3.90 0.83
Q;ET;IE%:N) 2016-03-18 0 0 0 -1.84 0
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H| W 2|4 2016-03-18 0 0 -1.76 0
FrE0E-
QIZRI-JiRIHF 2015-04-02 -15.98 9.91 6.47 8.22 3.66
(C-P)
H| W 2|4 2015-04-02 -13.81 6.48 2.16 3.90 0.83
TRESH- 2015-04-02 -15.68 10.30 6.85 8.60 4.02
22IFIH(S) ’ ) ’ ’ ’
H| W 2|4 2015-04-02 -13.81 6.48 2.16 3.90 0.83
PeY THER
22151 - 2015-04-02 -15.59 10.42 6.96 8.71 4.13
7HQIH=(S-P)
H| W 2|4 2015-04-02 -13.81 6.48 2.16 3.90 0.83
S0
LIfoI-EIRHAZ(C- | 2015-06-29 -16.11 9.75 6.31 8.06 2.42
P2)
H| W 2|4 2015-06-29 -13.81 6.48 2.16 3.90 0.18
P T
-08-07 -15.70 10.27 6.82 0 7.99
peezc-pe | 2070
H| W 2|4 2017-08-07 -13.81 6.48 2.16 0 2.85
F0ET-2a0-
2017-08-08 - . . 0 .
E[2012 (C-P2E) 0 08-0 15.77 10.19 6.74 7.76
H| W 2|4 2017-08-08 -13.81 6.48 2.16 0 2.76
| moemolLEEROFISERERUMIFA] £2  muENs |
15.00 70 -
10.00 (S 8.21 : —
6 00 L 3.90 :
. =TT O|83
0.00 — [ 1
Z 3 z| 2 24 zZ| 2 34 z| 2 54 dEdo| =
-5.00
~10.00
1o 14 Bg-13.81
~20.00
* SRYRALIES| 4 AHA,RE Jios RE SR £ASHE S50 285t FAMIEN(YA)E 7|22z
A MBS LIC

Lt A £OlE @ GIEEHNUER ofHE= 2 2to| the SAR0lER EZT|ZH SO SHYHE f~AUEQ
HSgS LIEMHLICE
2214zt 2|22t 2|23} 2|24 2|254zt
5 Z|2HHY | 2021/04/02 ~ | 2020/04/02 ~ | 2019/04/02~ | 2018/04/02~ | 2017/04/02~
2022/04/01 | 2021/04/01 | 2020/04/01 | 2019/04/01 | 2018/04/01
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e8 2015-04-02 | -14.59 46.09 1.56 0.68 26.09
H| |4 2015-04-02 |  -13.81 31.54 -5.96 2.23 11.12
eV
ommol(y | 201570402 | -16.03 43.71 -0.11 -0.97 24.07
HI 2|4 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
2aadz-22
np 2015-04-02 | -15.73 44.21 0.24 -0.62 24.49
HimE(ES 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
PPN TRER
Qmaol- 2015-04-02 | -16.62 42.72 -0.81 -1.66 23.22
HA3ZH(C1)
HI 2|4 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
S4R0[AT-
Qmafol- 2016-04-06 | -16.37 43.18 ~0.51 -1.36 23.58
HA312H(C2)
HimE(ES 2016-04-06 | -13.81 31.54 -5.96 2.23 11.12
PPN TRER
Qmajol- 2017-04-06 | -16.11 43.58 -0.21 -1.07 22.30
H432H(C3)
HI 2|4 2018-04-06 | -13.81 31.54 -5.96 2.23 9.83
S4R0[AT-
Qmajol- 2018-04-06 | -16.02 43.73 -0.10 0.50 0
H4312H(C4)
HimE(ES 2017-04-06 | -13.81 31.54 -5.96 3.21 0
PPN TRER
23101 (C-E) 2015-04-02 -15.85 44.00 0.09 -0.77 24.31
HI 2|4 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
*3R0[AT-
omajol-BE, | 2015-04-02 | -15.45 44.67 0.56 -0.30 24.87
HEER} 5(C-F)
HI 2|4 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
S4R0[AT-
ommol-aiyy) | 201670318 0 0 0 0 25.75
HimE(ES 2016-03-18 0 0 0 0 11.12
+4E0A7-
Qmaol- 2015-04-02 | -15.98 43.79 -0.06 -0.92 24.12
HIHZ(C-P)
HI 2|4 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
PO
cpfolan(s) | 201570402 | -15.68 44.29 0.29 -0.57 24.55
HI 2|4 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
+4R0[A7-
2aol4m- | 2015-04-02 | -15.59 44.43 0.40 -0.47 24.68
THQISZ (S-P)
HI 2|4 2015-04-02 | -13.81 31.54 -5.96 2.23 11.12
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PES TRES

Qmajol- 2015-06-29 | ~16.11 43.57 -0.21 -1.07 23.94
E[IZ(C-P2)

Bl 224 2015-06-29 | -13.81 31.54 -5.96 2.23 11.12
PN TIRES

2afol- 2017-08-07 |  ~15.70 44.25 0.27 -0.60 18.02
7HQI813 (C-PE)

Bl 224 2017-08-07 | -13.81 31.54 -5.96 2.23 4.59
PN TRES

22fol- 2017-08-08 | -15.77 44.15 0.19 -0.67 17.18
E|2/913(C-P2E)

HlZA 4 2017-08-08 | -13.81 31.54 -5.96 2.23 4.13

—+—DBAO|LI = ERQFIZA =AML (HI[FH] _Z8 ——H WA=

46,08

-10,00
v -15.89
-20,00
* SEYEANES| AR HEH £0l8 "= OE 5 £AZHE S8 2E5t= EAMIEN(HA)E 7|
FO 2 A MHoIRELICt

C}. SEap7| o] AR 88H2022.4.1 7|, TH| : uHiOh)

_ =3 _|__|,|-AHAI-z =
%i oi oo™ |:,I_|-7|:
e M2 e | auay
TR | RN | W | o2 |MEEMSE | 3 | Y | LA
0 0 0 40,117 0 606 2,154 632 43,510
Chstalz
(0) 0) 0) (92.20) 0) | (1.39) | (4.95) | (1.45) | (100.00)
0 0 0 40,117 0 606 2,154 632 | 43,510
AL
(0) 0) 0) (92.20) 0) | (1.39) | (4.95) | (1.45) | (100.00)

CHIH =2
7|Et2%

" molm 3%

[\



* DBRIO|LIZ ERQFIIS AR EAMLE [FA]] ApL7td918(2022.4.1 71,

THel - ek %)

g == ) = TIFAHAFEE =
s34 =F DUYE  WIE | L | sy
TE |4 | A | og |uEEasA| IU | 3o | ¥US
38,928 0 0 0 3 0 2,363 41,294
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(1) MFLEfE (Tl #)

= 267| 257|

(2021.12.31) (2020.12.31)

. g 2 sigdart 1,139,172,852 2,221,443,684
1. @7|&-Sd 2538t 3,587,089,852 3,265,107,864
. 2tA7 |G EAARL 3,265,755,011 3,099,660,000
V. 7|EtZEE-S YIRS ES AN 417,200,000 417,200,000
V. 437t F At 57,338,598,524 51,979,378,996
VI. & & A4t 7,829,059 17,249,713
VIIl. Z|EfARE 2 3,042,584,316 2,886,002,462
A F A 68,798,229,614 63,883,042,719
|. 7|EFRAY 5,460,637,812 5,723,002,706
g2 A 2 A 5,460,637,812 5,723,002,706
LA 2 & 30,000,000,000 30,000,000,000
Il. 7|EfZ2E0l A -231,602,507 -231,602,507
m.o < <A o = 33,569,194,309 28,391,642,520
a2 2 A 63,337,591,802 58,160,040,013

68,798,229,614

63,883,042,719

(T2 &)

e 267| 257|
(2021.12.31) (2020.12.31)
.g ¢ = < 25,545,725,647 24,919,931,587
. g & H & 18,241,112,598 18,259,027,582
ma o o ¢« 7,304,613,049 6,660,904,005
V. g & 9 = ¢ 1,049,701,348 268,178,064
V.8 & 2 H & 2,855,000 4,058,258
VI. HRINH|EAZA70[ 8,351,459,397 6,925,023,811
VII. HRIMHIE 1,973,907,608 1,807,105,115
Vi g 71 & o] ¢ 6,377,551,789 5,117,918,696
2l 28R (2022.3.31 71 / )
22 [ 24 [z | a2 [ MvF | o |z [saxa] 250 [ss] o
£EN | 5,343 (2,134 | 37,739 | 25,484 | 8,986 72 16,212 | 1,920 | 9,546 | 107,437
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