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M 3 2. e&FAl22 M & SS4AA S0l 2t ALg
1. RBE
Of EXAES HEME Al AR ZAO 28 HE0 28 DI HIIE S FAAE0 28 3| H DI
=0l et HEEA2MH MEN CHE 2IAHZAER & ZAMeA2 st Z5LICH
J| 3| HZHAFR I 2 AL2| A
X 15 21(2020.01.09 ~ 2021.01.08) SR F Aol ~F
X 16 21(2021.01.09 ~ 2022.01.08) SHTF A Yol ESpS|
X 17 21(2022.01.09 ~ 2023.01.08) ST H ol eSS
b QEYNFEE
[Erel: 2]
RAMSEHE
2 o K17 Dl X 16 | K 15 7|
2023.01.08 2022.01.08 2021.01.08
22Xt 153,725,989,392 175,069,978,614 165,759,792,788
=2 153,006,616,360 174,526,881,824 165,325,107,007
PPN 0 0 0
SO/ A STt 0 0 0
83 % X2 719,373,032 43,096,790 34,685,781
JIEF 28 Xtat 0 500,000,000 400,000,000
J| EFXF A& 1,814,804,428 4,048,329,621 3,458,561,284
PN 155,540,793,820 179,118,308,235 169,218,354,072
22 0 0 0
J|EFR T 1,911,446,687 4,155,305,188 3,612,352,448
SIS AH 1,911,446,687 4,155,305,188 3,612,352,448
A2 131,498,139,289 137,821,377,301 131,459,289,306
SIS 0 0 0
olAxHZ 22,131,207,844 37,141,625,746 34,146,712,318
ANESH 153,629,347,133 174,963,003,047 165,606,001,624
2E+9 -12,264,620,191 5,117,869,652 26,982,657,170
0l K42 5,608,512 1,598,661 890,067
HH & =<1 1,765,125,012 3,991,595,009 3,376,378,912
OHOH E Ot Xt &= -14,035,353,716 1,124,675,982 23,605,388,191
JIEt=< 1 0 0
2242 2,181,270 2,259,166 2,207,976
AN E 5= 0 0 0
HOH===2 3,270 81,166 29,976
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JIEtHI & 2,178,000 2,178,000 2,178,000
gJ|l=01Y -12,266,801,461 5,115,610,486 26,980,449,194
OHOHSIH & (%) 0 0 0
(1) QUMPEE AISE HOHSIHSO0IR ZAIDHHS BIBis MEZ2 UEUWE NEZA Y 28212S0F HEs
FAJINEE 22 IS ez BERsE FAJMCeZ Lt MESUC 1 JHEE Setel EBRAEQ
FAERFRIE 100 AR0/1D, FAHESH E5F 100 A0l AL IHIHSIASS 100%(HIIZE)Z BHLICH
Lh HPAEHE

(Sl & ]
MPAEHE
s - K17 2| X116 2| Xl 15 2|
2023.01.08 2022.01.08 2021.01.08
2E Aot 153,725,989,392 175,069,978,614 165,759,792,788

SZ2L0X= 719,373,032 43,096,790 34,685,781

A= LSS R 719,373,032 43,096,790 34,685,781
== 0 500,000,000 400,000,000
SO HETHH O == 0 500,000,000 400,000,000
mIISA 153,006,616,360 174,526,881,824 165,325,107,007
=2sd 153,006,616,360 174,526,881,824 165,325,107,007
J|EFRE&E 1,814,804,428 4,048,329,621 3,458,561,284
HERIISAH0I==2 49,308,648 56,687,469 82,171,528
01==0l Xkt 370,768 47,143 10,844
==t = 1,765,125,012 3,991,595,009 3,376,378,912

A e E A 155,540,793,820 179,118,308,235 169,218,354,072
JIEFR H 1,911,446,687 4,155,305,188 3,612,352,448

IPNIIPNR=E=, 141,133,180 162,248,330 235,115,849

s UPN= 2,178,000 2,180,982 2,184,742

ORS00l =262 1,768,135,507 3,990,875,876 3,375,051,857
2 M A 1,911,446,687 4,155,305,188 3,612,352,448
& = 131,498,139,289 137,821,377,301 131,459,289,306
019tz 22,131,207,844 37,141,625,746 34,146,712,318
A2 3 A 153,629,347,133 174,963,003,047 165,606,001,624
2 2 U2 SAH 155,540,793,820 179,118,308,235 169,218,354,072
S 0H0ICHA EI8AHZ BiY 40
=a UETAE | S(HASE)(SR) 131,498,139,289 137,821,377,301 131,459,289,306
St =20 FR-222}0l
e moIZ(0) 109,825,739,064 116,789,876,167 117,963,157,096
i =208 A-25 2401 10,053,136,415 11,800,000,000 11,925,607,043
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J|2(C-F)
Exa +420/W2-22100-
17,355,059,012 16,620,975,330 7,466,570,621
gl AZ2(Ce)
J1&=01A O1oICHA E1&8H 2 HHE 40
o o 1,168.3 1,269.49 1,259.75
=W UNEXAE 1 S(HHES)(28)
IIEIN2 2420/EP-QH2t0l-
1,125.88 1,224.08 1,201.01
EREEN()
IIEIN2 2420/EP-QH2t0l-
1,185.32 1,288.82 1,267.23
J|&(C-F)
IIEIN w420/EP-22400-
1,085.64 1,180.38 1,165.17
g2 Z(Ce)
Ch. &2 A AN
(S ]
A AN
M 17 2| Hl 16 2l Hl 15 DI
&t = 2022.01.09 2021.01.09 ~ 2020.01.09 ~
~2023.01.08 2022.01.08 2021.01.08
2EL(2ELY) -12,264,620,191 5,117,869,652 26,982,657,170
EX=2 1,770,733,524 3,993,193,670 3,377,268,979
Ol Kt==< 5,608,512 1,598,661 890,067
HHE2+< 1,765,125,012 3,991,595,009 3,376,378,912
OHOH XF 2F H IR 211,262,466 3,451,204,196 24,044,518,914
K== 0000 X! 86,081,950 587,055,428 2,437,284,154
MESHZEIIXE 125,180,516 2,864,148,768 21,607,234,760
OHONXF=2F BOFXEE 14,246,616,182 2,326,528,214 439,130,723
X=2=H 0400 K& 1,929,268,704 69,529,038 439,130,723
HESHZBIIXE 12,317,347,478 2,256,999,176 0
JEt2Es< 1
22H|I2 2,181,270 2,259,166 2,207,976
OO === 3,270 81,166 29,976
JIEI2EHIS 2,178,000 2,178,000 2,178,000
S| =0|2 (D= 4)0IoITHA ERHZ
o o -12,266,801,461 5,115,610,486 26,980,449,194
HHE 40 =2 MENANE 1 S(HEESH(2E)
S|=0| (D= A)E=2=20/8 P-
. -10,801,743,626 3,099,816,039 21,957,811,767
QIEIRI-EAAZ(C
S|=0| (D= a)E=2=20/8 P~
o -1,106,038,803 397,456,166 3,054,530,790
QUE2tI-J| & (C-F
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2021/01/09~2022/01/08 11,926 | 15,113 2,170 | 2,800 2,513 | 3,218 11,800 | 15,367
2022/01/09~2023/01/08 11,800 | 15,208 1,039 | 1,300 2,909 | 3,536 10,053 | 12,025
(1) OIA=2HHON Cl8t THEXHES EEGHASLICH JIAY WD IUS 2AS JI|ECE HLTUYSLICH
42202 7-2210-5 = &1 2(Ce) [E49I: SHOIE} B4OHRl]
S 2 A2t B SIZEn
(L) &40
e X4 X4 X4 £
2o 2o 2o =L
(BXXZ22) (BXX24) EY NS (BXXZ4)
2020/01/09~2021/01/08 1,612 1,612 9,382 | 10,060 3,534 | 3,731 7,467 8,838
2021/01/09~2022/01/08 7,467 8,700 17,505 | 20,607 8,469 | 9,955 16,621 19,855
2022/01/09~2023/01/08 16,621 19,619 6,845 | 7,745 6,311 7,070 17,355 | 18,967
(=1) Ol 2610l 28t HEXNES ZEOIAUSLICEH J2Y TN U2 AuF JIECE HHLJASLICH
3. YEEXIIRY SEAH(HME JIE)
S F0le FENAL EXNEH =S S0 H4E A2 87 £AE2 )it S22 8
=SS, AEE UAEZ2 JIU4E =UE HsdsS Lt AL, [etMd, 0l =988 FAE
JIbl [HE 28 A¥E FAAL FENADIN Met =2AE0] s = UM, BHe FXAaH0| 0/H2
SHaBs EHoHA ¥sLUC
ot dER A8
[ %]
zZ=21d z=224d z=23d z254 HF20|Z
EF Z=L4FL 2022/01/09~ | 2021/01/09~ | 2020/01/09~ | 2018/01/09~ 5
2023/01/08 2023/01/08 2023/01/08 2023/01/08 (%)
OLoICtA SR Z HHE
40 A NEXNE 2006-01-09 -6.91 -2.05 4.51 2.67 5.62
1S(HAEE)(E28)
Bl WXl == 2006-01-09 -9.28 -5.87 1.83 0.53 3.54
SUE HESH(%) 2006-01-09 6.88 6.36 8.14 6.99 7.12
20 F-2=2101-
S 2012-03-16 -7.67 -2.84 3.68 1.85 5.07
=[IMPNES 2012-03-16 -9.28 -5.87 1.83 0.53 1.26
SOUE HESH(%) 2012-03-16 6.89 6.36 8.15 7.00 5.95
=20/ F-2=2101-
2012-05-04 -7.19 -2.34 0 0 0
J1Z(C-F)
=[EMPNES 2012-05-04 -9.28 -5.87 0 0 0
A5 HSH(%) 2012-05-04 6.89 6.36 0 7.10 7.11
=203 72-22t01- 2017-08-02 —7.42 -2.57 3.95 2.12 2.39
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El X AZ2(Ce)
HI Kl 2 2017-08-02 -9.28 -5.87 1.83 0.53 0.8
Lo0E HEAN (%) 2017-08-02 6.89 6.36 8.15 7.00 6.79
(= 1) X2 : (KOSPI X 40% + [KIS S| X4=(1-2Y) X 55% + KIS =J|X4=(2-3Y) X 40% + CALL X 5%] X 60%)
(= 2) HIZKA0 20S80s S22+ S ENASN SUEs 24 L HR0| BHID X LASLICH
(= 3) 228 HMEA(%)S Y JI2t SO ZBEXI| 7O QIstAlEl FotA0 50 TEHT
<HE R 48>
OHOICHA S22 HHE 40 Z & AIEANENIZGHAZEN(ZE) md|mF|
.00 5.62
6.00: 451
4,00 T— 567 3.54
ed 1.83 it
0,00 - )
_2'[]0'_ v T
-4,004— el
-6,004—— ROT
-8,004——=
~He00, 224 234 254 RN
Lt gice o2 =0
[SH2]: %]
214X | A22dx | zZ23dxR 244 254xt
=2 HEZSEFY | 2022/01/09~ | 2021/01/09~ | 2020/01/09~ | 2019/01/09~ | 2018/01/09~
2023/01/08 | 2022/01/08 | 2021/01/08 | 2020/01/08 | 2019/01/08
OHOICHA ElRIeI2 WY
40 B UEXAE 2006-01-09 -6.91 3.07 18.99 6.43 -6.12
1A (2)
HI A2 2006-01-09 -9.28 -2.33 19.17 4.15 -6.62
A220|FR-QT 20—
2012-03-16 -7.67 2.25 18.06 5.58 -6.88
FE=E=1(e)
HI K| 2 2012-03-16 -9.28 -2.33 19.17 4.15 -6.62
AAZ0IHP-QT2}0I-
2012-05-04 -7.19 2.77 0 0 0
J|2HC-F)
s IMPNES 2012-05-04 -9.28 -2.33 0 0 0
A2Z0IHP-22}01-
2017-08-02 ~7.42 2.52 18.36 5.86 -6.63
£/ X 012 (Ce)
ImBNES 2017-08-02 -9.28 -2.33 19.17 4.15 -6.62
(= 1) HIZKZ : (KOSPI X 40% + [KIS EEHIIXI4(1-2Y) X 55% + KIS ZJ|X4(2-3Y) X 40% + CALL X 5%] X 60%)
(= 2) HIDXAO LoAE0s S2EL S EXNAEN 2GS 22 2 HIR0| SR FASLCH




—-0f0|Ct: EIZ = Wi 40 & Rt

RHIE 12 (31

25, 00;
20,00;
5.43
15, 00,
10,00 2
50012 e -6.12
0,00, //’2‘;
-5.0045.2 5:62
Rt ERTEpn CEREE EEREED 2 5
Ch. EBERI| RO RATA &
DHOICHA SBHE = D= XAl [2023.01.08 &M / B9l : WO %]
=
=5y s oIS
= e | TarEo
22 | = E e o Ve
o
232,233 6,791 0 17,107 9,989 266,122
fatol=
(87.27) | (2.55) (6.43) | (3.75) (100)
232,233 6,791 17,107 9,989 266,122
X abet
(87.27) | (2.55) (6.43) | (3.75) (100)
(=1) HI=ES EXIIT XHAEM Y HIS

SO E o

HE 3%

Neran |

COICHE S 03 6%

CH&Ha =2 1003

DHOICHA HHY B REXAIE(FA [2023.01.08 &I X / S : QIR %]
=
St eI E
Ase S JIEF | RratE
s F=AL | WA | of = 0=
=




Chatol= 55,537 0 0 185 0 0 0 0 0 522 836 | 57.080
| @ @] @] 03| o (0) (0) | (| (0.91)] (1.47) (100)
55,537 0 0 185 0 0 0 0 0 522 836 | 57,080

INFg=1wl
(97.3) | (0)| (0) (0.32) | (0) (0) (0) )| (0) (0.91) | (1.47) (100)

2Ep 1% ]
COIHE OIS 1% |

|
|

#

i

SEENEH o

CH&H = 1008

OoICHA EIZXS Y 40 S NEXAE 1 S(HAEE)(28) [2023.01.08 &M / S : WA, %]

|G,

=2 A A E EEp
=351 =SS
SEEX 2SS4 J|Et Ab&kE o
P FAHE | 03 U | Ee ASAHeE | JIEH | & S
=2
0 0 0 153,007 0 0 0 0 0 720 1,814 155,541
ERE
©| | ©f ©83n| ©] © (© | ©| (048 | (117)|  (100)
~ 0 0 0 153,007 0 0 0 0 0 720 1,814 155,541
N
©| ©| ©f ©837)| ©] © (© | (©| (048 | (1.17)|  (100)

(1) =2 SEERIF NHSH Ol HIS

JIER 19
COIE S IS 0%

e = 100%.
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