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1. EHE

43

O EXtAENS| RN HEE FADALS 2 u:wou oot MEO| oot V|2 AVIE T FXF
AEH| 2ot B|AH 7|Fof met AYEAL, THEMEO| CHSE (A ZALRQL 3 ZEALS)
72 ohga 2
2l s|AZAEY ZApel 7
H137| (2019.04.06 ~ 2020.04.05) s Ao 23
H127| (2018.04.06 ~ 2019.04.05) e HE A EHE HE
H117] (2017.04.06 ~ 2018.04.05) S SR HE
7t e Ee
=
CHAPCH =+
3t = H137| H127| H117|
(2020.04.05) (2019.04.05) (2018.04.05)
ZERH 71,986,105,335 81,086,328,498 B6,340,645,117
s 61,935,047,168 71,087,131,345 80,363,443 266
oH a* 0 0 ]
EEM/EETHE 0 0 ]
Elé.‘ ”' Wz 10,050,158,387 9,999,196,653 5,477,201,851
7|EF RERY 0 0 ]
F|EFRpL 1,178,234,021 1,333,620,881 1,496,105,780
RHEA 73,164,330,576 83,519,049,379 B7,236,730,897
2253 0 0 ]
7|EFE Y 041,447 701 1,604,823,326 1,040,946,599
i 041,447 701 1,604,823,326 1,040,946,599
HE 75,918,921,978 78,769,232,882 79,695,207,805
e 121,014,182 -35,459,556 -3,016,262,647
oy -3,817,044 283 3,181,352,727 11,016,859,140
MEEA 72,222,891,875 81,015,126,053 B6,795,804,208
[Crg] - & 9
A MA
3 = H137| H127| H117|
(2019.04.06 ~ 2020.04.05) | (2018.04.06 ~ 2019.04.05) | (2017.04.06 ~ 2018.04.05)
2259 -4,963,420,330 2,279,307 466 13,432,281,852
0| R4 040,388,333 1,089,952,704 1,332,394,900
B e 146,345,584 186,003,165 339,700,352
Of Of /38 ZERF ) -6,052,214,267 1,003,351,597 11,740,186,591
7|Et8 1,552,438 13,618,982 12,494,756
SEE -1,269,593 220,737 -600
HHS| A B 0 0 ]
Of Off === -1,269,593 220,737 -600
7|EtE|E -4 670,480 -5,484750 -6,804,680
27 =0lY -4,309,276,967 2,287,220,961 13,437,971,328
OjojE| M= 827.63 759.49 11241
A0S HERMENS K HBEY) o 22X}




L}, CHXICH= &

[Ehel:E]
o = H137(2020.04.05) H127](2019.04.05) H117(2018.04.05)
El A El o El o
it M
R s
Ha UKz 10,050,158,387 9,399,196,653 5,477,201,851
1L #aNEgd 10,050,138,347 9,299,196,633 5.477,201,851
2 HHZ 0 0 0
R 0 0 0
[ =y ] 211,831,166 12,556,588,573 0
1LE8 208,800,000 1,057,211,602 0
2 B ZARH AN 0 11,500,000,000 0
3. 0fg0is 3,031,166 623,119 0
4 g3 0 0 0
ey 61,724,116,002 59,430,543,272 80,063,443 266
1. XZEH 19,757,510,850 24,344,747,145 25,168,821,275
2 HEEH 41,966,605,152 35,085,796,127 55,604,621,001
=458 0 0 0
4 J|EIRTIER 0 0 0
HEYE 0 0 0
1. IHEYE 0 0 0
BEMT 2SR 0 0 0
1. 48 0 0 0
2 EX 0 0 0
3L 5ME 0 0 0
4 FHE 0 0 0
7|EFE B RHA 0 0 0
1. YA 0 0 0
2 HH 0 0 0
7| Ef &} 4 1,178,234,021 1,533,620,881 1,496,105,780
1. =ERZISA03 884,264,640 1,315,315,516 1,057,147,794
2 i3 0 0 0
3. 0|==0|x 164,253,008 102,755,111 171,680,831
4. 0|=HES 129,716,373 114,962,448 267,277,035
5. 7|Eto|=23 0 587,806 0
6. 7|EFRHE 0 0 0
YT EEYZ 0 0 0
T 4 5 7 73,164,339,576 83,519,949,379 87,836,750,897
g i
=384 0 0 0
1. IHEYE 0 0 0
2 SEHENANE 0 0 0
3 7EREREH 0 0 0
7| EH & 941,447,701 1,604,823,326 1,040,246,509
1. =R75A0F 23 931,394,060 1,286,282,299 980,438,210
2 ixZs 0 0 0
ER B PAE= 8,082,060 315,793,717 57,304,261
4 ==E0RZF 1,971,581 2,747,310 2,584,128
5. O|XZ20|YEstz 0 0 0
6. 7|EHO|X|I 25 0 0 0
g8 £ 3 041,447 701 1,604,823,326 1,040,046,500
it 2
138 75,918,021,978 78,769,232,382 79,695,207 805
2 UBENY|FOUAEES 121,014,182 -35,459,556 -3,916,262,647
3. 0|3 -3,817,044,285 3,181,352,727 11,016,859,140
(EBIE B 183,265,820 Fr 04Uz -3,817,044,285 3,181,352,727 11,016,859,140
A7I: 471,609,978 =4=Fa
FE7: 2402372584 )
(?IE7HE B7|: 75,018,921,978.00 ¥
H7|: 78,760,232,88200 ¥
HH7(: 79,695,207,805.00 &)
T 2 & A 72,222,891,875 81,915,126,053 86,795,804, 298
e HEEA 73,164,330576 83,510,040 379 87,836,750,897
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A
Ct. &2 AAtM
[EHel:#)
o = H|137](2019.04.06 ~ 2020.04.05 | H127](2018.04.06 ~ 2019.04.05 | H117|(2017.04.06 ~ 2018.04.05
&+ 5 =] =] =]
= 3 % =
o =2 S Q1
= o e 1
1. EXY 1,148,286,375 1,289,574,851 1,704,590,017
10 "= 940,388,333 1,089,952, 704 1,352,394,909
2 g a=y 146,345,584 186,003,165 339,700,352
3. FrErY 61,542,196 11,421,028 25,972
4. J|EFERY 10,262 2,197,954 12,468,784
2. THORZF 3} & 7kAHey 8,570,827,513 11,241,004,166 16,816,273,116
1. N EZHOofEIAY 7,570,226,525 11,033,350,647 16,739,539,072
2 MEZHMOEZAY 614,188,544 207,743,519 76,734,044
3. =S HOfOf /B TR 383,381,278 0 o
4 HI RS ooy E 7Ry 3,031,166 0 0
5. LSS S0l E Y 0 0 0
6. Q=AM EIERY 0 0 0
7. 7IEFAHY ] 0 0
3. DRO§RRETE F7ERE 14,623,041,780 10,237,742,569 5,076,086,525
1. X ESHOHO)/ B 7R 14,208,085,148 10,153,197,7 775,654,358
2. RSOy E e 323 473,635 83,071,642 299,740,549
3 Y SO B 89,349,933 0 0
4 HIUNSAHHOROH /B 7R 1,233,064 1,473,183 691,618
5 OHd M SOf0) B oHRS ] 0 0
6. 2IEAY B 7R 0 0 0
7. 7| B RpE 0 0 ]
£ & H 8 5,949,075 5,705,487 6,805,280
1. 2&+=E ] 0 ]
2 Tla=E 0 0 0
R R 0 0 0
4 MR B 0 0 0
5 HgeeE 5,040,075 5,705,487 6,805,280
6. 7|EtH| & 0 0 0
D=0l (EE B2 Y -4,000,276,067 2,287,220,961 13,437,971,328
Y=ol Es Al -26.79101301 4840914609 5.593624993
H M ko>
2. i Mysis
Cho| Mz H2
[H: 93, 93]
o e
A2 E
= Kt = FHar Xk
7|17kE B gy = I|{HE T2
J.I;I_ =2 (E u) s
= H_Jl.. ﬂ_.&. H_JI.. ﬂ_.&.
- 3 b 3o h 3 - 3
> H A = H A = H A = H A
(EII'III'_‘T (Exp'-lir'r (EII'IIET (Exl'xli'_"r
2019.04.06 ~ 20200405 788 804 182 182 211 209 7349 722
2018.04.06 ~ 2019.04.05 797 837 323 338 333 348 738 804
2017.04.06 ~ 2013.04.05 1,296 1,270 467 435 967 1,008 797 837
= ol Hli| 5 ETLES molgld FOF AL e BALS 7= EhAs E
1) 0| ZHH Q3 ERES ZECHSLOE 7|17 B g%2 245 7|FeE HALfsU
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7t. REHE

ASEME-@mao) T E= ek
AN S
7|7HE o 717V X3
217 B 2HED Sj =
A A A A
s 2% mwmes ¥ @mes 3 (@esy 2
(SR E5) (SR =3] (=53] (SXHE 25)
2019.04.06 ~ 2020.04.05 132 135 10 5 11 6 130 124
2018.04.06 ~ 2019.04.05 147 133 28 29 42 44 132 133
20170406 ~ 2018.04.05 170 163 63 64 26 a7 147 155
CEHaE0ET-2E29) (S 92y
AT S
717kE %t 717k ®a
a7 = 23(ED) S =
SRR ES [ EmEEE [ EEEE 0 [ EEES =
2019.04.06 ~ 2020.04.05 618 630 172 151 181 160 609 371
2018.04.06 ~ 2019.04.05 632 660 277 257 291 272 618 630
2017.04.06 ~ 2018.04.05 1,114 1,062 332 290 214 773 632 660
Ce(+=0|3T-280) [Etel: @) ol
AT S
i la= = THES - o e
; kS 3o kS 3 kS 38 + 3
EREES EREED) EREED) ERRES
201904 .06 ~ 20200405 12 12 5 5 ] 3] 11 10
2018.04.06 ~ 2019.04.05 10 11 10 10 a8 9 12 12
20170406 ~ 2018.04.05 18 17 6 6 14 14 10 11
SEAES-2aeln [Ehel a9
S
7\7t= ®a L eeREE 71z ®a
o EEleE)) o
= A A A A
T B =S =T N e L = T
(SRR 25 (S =3] (EXHE 2) (SR 25
20190406 ~ 20200405 5 5 0 1] 2 2 3 3
20180406 ~ 2019.04.05 3] 5] 1 1 2 2 5 5
20170406 ~ 2018.04.05 14 13 1 1 a8 a8 6 i}
A-e(=SENF 2212 e
AT S
|7H o= SESTEED) ol IaE g
. ] =
s =L e 39 i 3 ins 3o
ETEES (EREEE (EREES) EREES)
2019.04.06 ~ 2020.04.05 g 2 3 3 3 3 6 6
20180406 ~ 2019.04.05 [} 7 a8 9 6 7 a8 a8
20170406 ~ 2018.04.05 4 4 5 5 3 3 6 7
CPIESE0ET-2220. 42103 T E= ek
AN S
7|7kE T3 712K 3
27 2 ED) hof =
= A A A A
T e N P o T S . (= LS. o N L
(SRR 2=+ (L =3] (S 2) (SR 2+
2019.04.06 ~ 2020.04.05 6 5] 0 V] 0 0 [} 6
2018.04.06 ~ 2019.04.05 3 3 1 1 0 o 6 6
20170406 ~ 2018.04.05 4 4 1 1 1 1 5 5
C-Pe(=4:E0|F F-2221-5 X H3F) [CheloE o)
AT S
717kE %t 717k ®a
a7 - EED Zhof =
— A A A A
T R =S =T S . (= L Q. S = £
(EII'I =T (EII'I =T (EII'I =T (EII-I T
2019.04.06 ~ 2020.04.05 0.080 0.080 0.600 0.560 0.020 0.020 0.670 0.610
2018.04.06 ~ 2019.04.05 0.000 0.000 0470 0.450 0.380 0.370 0.080 0.080
C-Ple(s-=0| T T 210 24083, [Ehel-oia, gy
AT S
i la= = THES - o e
; kS 3o kS 3 kS 38 + 3
EREED EREED) EREED) ERRES
201904 .06 ~ 20200405 0.000 0.000 0010 0.010 0.000 0.000 0.010 0.010
2018.04.06 ~ 2019.04.05 0.000 0.000 0.000 0.000 0.000 0.000 (0.000 0.000
DU YOS ASXMEN S (A ES) o 22X}
- T
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3. HEEX7| 7o 284
EXAE FO|lE EXXLS] AT =88 E2|1A AYE ZAoE dEF foEL
SiE7|7h SOto| W +=ES 9kdE £ES 7|7HE $£AE HadS LIEMW AYLCH
matM, o] #=AE2 FXHAES| 7|7t M2 28 AMMo=Z EX(Rtel FXRAIZ|Of et
=9 80| Yatd $ don, 1A EXAXoO| Oj2fol EXMAS EESIX| AL Of
SEXtAIErOl EXtgItet BE MM LHE2 W3 TASAIALO|EO] AAIE CHACHEE,
A MM S EZSIAIZ] HHELICH
7l. dEd +oAE

ET= CPRRES

[TH9:%]
214 224 234 254 HHY 0|
7|17 A4 T 01
== 20190406~ | 20180406~ | 2017.0406~ | 20150406~ |2007.04.06~
2020.04.05 2020.04.05 2020.04.05 2020.04.05 | 2020.04.05

HE -6.74 -3.89 0.89 012 3.07

H| @A 2007.04.06 -6.94 -427 084 017 3.26

TUE HEH 8.30 7.22 547 6.19 5.52

CiE+E0ER-2Z8e) -8.05 -5.23 -0.51 -1.27 3.40
2007.04.06

Hl A== -6.94 427 084 017 3.26

AFTEHSH-2ZE) -7.68 -4.85 -0 -0.87 2.23
2013.02.07

Hj W x| 4= -6.04 427 084 017 1.63

C-ez520FF-2200 -7.68 485 011 -0.87 1.89
2013.05.28

Hw x| 4= -6.04 427 084 017 1.15

S(ETEEF 2205 744 461 014 -0.62 203
2014.04.22

Hw x| 4= -6.04 427 084 017 1.01

A-g(EAE-2800 744 461 0.14 -0.62 -005
2015.03.16

H WX 4= -6.94 427 -084 017 0.26

C-Pl(==E0ER- 230 TF0IEE -7.06 -5.14 041 -1.04
2015.05.07

L pmEA -6.04 427 -084 -0.26

C-Pe(=5E0|EF2-2212-EHEF) -7.45 -5.72
2018.09.05

L pmEA -6.04 -5.01

C-Ple(z=420H3-22 2748 E ) -7.39 -4.83
2018.06.28

Hul A== -6.94 -439

A0S AERMENSHAED) Q 28| X}
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1) H|IX|Z: 30%*MKF Mid Small+60%*01 ZBP1'd +10%*CALL

O] HHY=X| &

ujo

(o]
1

UL Ch

SFASLICE O 39 EXUETA)2

PPN
=1’o

o=
e 24

Kk

L

3

o2

ol

O 2tSE[X] &

=
S

2 AX EXAIHS +9E

A

H0

[TH:96]
ZZs5Ea%

2015.04.06~
2016.04.05

252

-1.15

EZ25ER}
-115
2 43%

2016.04.06~
2017.04.05

-0.88

-0g2

A2 4w %
n3 3ux%
2017.04.06~
2018.04.05

-088

11.16

RS
x| 2 23%t

2018.04.06~
2019.04.05

LI Et

-0.95

3

=

e
o

11,16

2 189%
2019.04.06~
2020.04.05

FAq OF

.
o

[

-6.74

=g

3

ooz HE =

-654

AN

[e]]

A
e

-E74

71

=

=

A o
150
100
50
o0
-50
=100

o
—

ul
igd

2.52
-2.52
252
-2.13
252
-2.13
252
-1.8%
2.52
-1.89
2.52
-1.68
2.07

-2.25
-1.86
-1.86
-1.62
-1.62
-2.13

-0.82
-0.82
-0.82
-0.82
-0.82
-0.82
-0.82

£.40
9.64
£.40
10.08
£.40
10.08
£.40
10.35
6.40
10.35
6.40
8.75
6.40

-1.33
-2.33
-1.53
-1.94
-1.53
-1.94
-1.53
-1.69
-1.53
-1.69
-1.53
-2.23
-1.53
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-8.05
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