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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 AL 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|
M 17 21(2022.01.09 ~ 2023.01.08) ST H ol ESpS|
b QEYNFEE
[Erel: 2]
RAMSEHE
2 o 17 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
A= 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
28492 -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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JIEtHIE 2,178,000 2,178,000 2,178,000
gI1=01< -12,266,801,461 5,115,610,486 26,980,449,194
OHOHEI & 8 (%) 0 0 0

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
L. THRAEE
(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
SBOHEAS T2 00 == 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

38




JI12HC-F)
Exa +420/W2-22100-
17,355,0569,012 16,620,975,330 7,466,570,621
gl 2 A =(Ce)
JIE0HA OoIttA ElX A= HHE 40
R 1,168.3 1,269.49 1,259.75
S NENE 1 S(H2EE)(2E)
IIEIN2 2420/EP-QH2t0l-
1,125.88 1,224.08 1,201.01
gl X5 A=(C)
JEINA =20/ P-2=2tel-
1,185.32 1,288.82 1,267.23
JI2H(C-F)
IIEIN w420/EP-22400-
1,085.64 1,180.38 1,165.17
gl AZ(Ce)
Ch &9 A NA
(el )]
E A LA
A 17 21 Hl 16 21 Hl 1521
g = 2022.01.09 2021.01.09 ~ 2020.01.09 ~
~2023.01.08 2022.01.08 2021.01.08

H0
Ol
4
H0
00
iy
L2

-12,264,620,191

5,117,869,652

26,982,657,170

& | Jo
Jo

CON; 1,770,733,524 3,993,193,670 3,377,268,979
Ol K=< 5,608,512 1,598,661 890,067
Big=s+=< 1,765,125,012 3,991,595,009 3,376,378,912

OHOH Xt 2t &K+ 211,262,466 3,451,204,196 24,044,518,914
K=Z 7 0H0H X+ 86,081,950 587,055,428 2,437,284,154
HWRSHE IS 125,180,516 2,864,148,768 21,607,234,760

OHOH Xkt & OJFAFE 14,246,616,182 2,326,528,214 439,130,723
K= 32 0HO0H Xt 1,929,268,704 69,529,038 439,130,723
HPSHE IR E 12,317,347,478 2,256,999,176 0

JEt28=+< 1

FEHl= 2,181,270 2,259,166 2,207,976
OHOH =2 3,270 81,166 29,976
JIEI2E2HIE 2,178,000 2,178,000 2,178,000

-12,266,801,461

5,115,610,486

26,980,449,194

-10,801,743,626

3,099,816,039

21,957,811,767

ol=019(EIle=&d

QI 2RI-J| 2 (C-F

-1,106,038,803

397,456,166

3,054,530,790
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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 1,089 | 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 = o1 2(Ce) [E49I: SHOIE} B4OHRl]
S 2 A2t B SIZEn
(L) &40
e X4 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, AEYE UAEZ2 JIU4E =UE HsdsS Lietd 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-
fmeia(o) 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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g2 Z2(Ce)
H| 0 Xl 2= 2017-08-02 -9.28 -5.87 1.83 0.53 0.8
208 HEH (%) 2017-08-02 6.89 6.36 8.15 7.00 6.79
(= 1) BIDXI% : (KOSPI X 40% + [KIS S| X 2=(1-2Y) X 55% + KIS Z=J|Xl2=(2-3Y) X 40% + CALL X 5%] X 60%)
(= 2) HIDX%9 $UBH=s 2284 S EXRIEN 2NEE 24 L HIE0| YT X LUASLICH
(= 3) 28 HSH(%)2 Y 12 SO HSEXI|I TS HEHAE FH40080| HEBHI}
<HE R 48>
OHICHA EIZIM 2 IS 40 E2 AIEAENMZ(HAZENZR) LLC] by
9.2 5.62
i 22 354
4,00 ; 2 57 :
0,00 - )
-2,00;
-4,00 40
-6.,00; =3
-8.00;
=000 I 224 234 Z 254 AFLU0=
L. =2 o8 X0
(S %]
21 49X X224 %l 23 Ex X244 X2 5 49X
£ EZHEY | 2022/01/09~ | 2021/01/09~ | 2020/01/09~ | 2019/01/09~ | 2018/01/09~
2023/01/08 | 2022/01/08 | 2021/01/08 | 2020/01/08 019/01/08
OI0ICHA E1=oIZ HHE
40 =3 XEXHAIE 2006-01-09 -6.91 3.07 18.99 6.43 -6.12
1 S(EEE)(22)
H| 0 Xl = 2006-01-09 -9.28 -2.33 19.17 4.15 -6.62
> 0|8FP-22Z2+01-
2012-03-16 -7.67 2.25 18.06 5.58 -6.88
€| = 012(C)
Hl 1w X| 2= 2012-03-16 -9.28 -2.33 19.17 415 -6.62
2220/ P-2Z2t01-
2012-05-04 -7.19 2.77 0 0 0
J12H(C-F)
HI X4 2012-05-04 -9.28 -2.33 0 0 0
20| AP-22401-
2017-08-02 -7.42 2.52 18.36 5.86 -6.63
€| = 012 (Ce)
H| 0 Xl 2= 2017-08-02 -9.28 -2.33 19.17 415 -6.62
(= 1) BIRXI% : (KOSPI X 40% + [KIS ZEHIIXI2=(1-2Y) X 55% + KIS ZJ|X2(2-3Y) X 40% + CALL X 5%] X 60%)
(= 2) HDX2O 2220 2224 S EXNMEN 2UEHE B4 L HIE0| BHACX LUASLICH




<HTY A8 01>

——-0H0ICHA S22 HHE 40 E& AEFIEH I ZOHAZEN(ZEE) Hlm &%
25,00: T3, 17
— g-99 6.43
15, 00; i NG :
3.07
10,00

e po188! \A,R -6.12
0.00; //’2‘;

-5.0015.28 B
-10.005 - T — — |
22 19X 22 24 % 2 3d R 22 447 2 b
Ch. S| Xatnd g
OHOICHA: 2T 2 2LETAE () [2023.01.08 & / Sl : BEHA %]
=2 igIRYE S
3ty 2E EOItE
YEEX ag JIEF | XS
T FA| A o8 HU | =l | & JIEH| % 03
=2 Xtak
0| 232,233 6,791 0 2 0 0 0 0 17,107 9,989 266,122
CHsrel=
(0) | (87.27) | (2.55) ] (] (] (O (0] (| (643 | (3.75) (100)
0| 232,233 6,791 0 2 0 0 0 0 17,107 9,989 266,122
Ktk 8
(0) | (87.27) | (2.55) ] (] (] (@ (0] (| (6.43)| (3.75) (100)

(= 1) =2 FESENIP KAASH (Y U=

71t 4%/ J <

COINE % 013 6%

CH&Ha =2 1003

SO E o

A 87%
oS % A
OOICHA HHY S REXAIE(F4A]) [2023.01.08 & / &<l : MO+, %]
S I AS S XAk

s3ly SIIHE
PSESI=! St JIEH | KHAHS A

FE A NGRS | Ee ASTHaE | JIEH | & WS

s




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) (0.91) | (1.47) (100)

2Ep 1% ]
COIHE OIS 1% |

|
|

f

i

JEERIZY 0

CH&H = 1008

OfoICHA B3 HHE 40 S NEXAE 1 S(HAEE)(28) [2023.01.08 &M / S : HEHA, %]

|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 ©3n| ©] © (© | ©| (048 | (117)|  (100)
~ 0 0 0 153,007 0 0 0 0 0 720 1,814 155,541
THare ]
©| ©| ©f 83| ©] © (© O ©| (048 | (117)|  (100)

(1) =2 SEERIF NHSH Ol HIS

JIER 19
COIE S IS 0%

e = 100%.

LESNEY s
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