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1. RBE
Of EXAES THEA SAALS AR ZALN 28 HEO 28 JIgsHIIE & FAMEN 28 3 H |
=0l et HEEA2MH SHEN et 2AHZAIHC & ZASA2 s Z5LILh
J 3 H 2 AP QI 2 AR A
X 16 21(2021.01.09 ~ 2022.01.08) SR F Aol ~F
X 17 21(2022.01.09 ~ 2023.01.08) T3 Aol =y
M 18 21(2023.01.09 ~ 2024.01.08) X3 A g ol =y
b QYN FEE
[Erel: 2]
LAMSEHE
2 o Xl 18 J| R 17 2| X 16 |
2024.01.08 2023.01.08 2022.01.08
22Xt 149,768,755,825 153,725,989,392 175,069,978,614
=2 149,279,668,397 153,006,616,360 174,526,881,824
PPN 0 0 0
SO/ A STt 0 0 0
83 % X2 489,087,428 719,373,032 43,096,790
JIEF 28 Xtat 0 0 500,000,000
J| EFXF A& 6,927,181,185 1,814,804,428 4,048,329,621
PN 156,695,937,010 155,540,793,820 179,118,308,235
22 0 0 0
J|EFR T 6,966,457,253 1,911,446,687 4,155,305,188
SIS AH 6,966,457,253 1,911,446,687 4,155,305,188
A= 121,665,483,486 131,498,139,289 137,821,377,301
SIS 0 0 0
olAxHZ 28,063,996,271 22,131,207,844 37,141,625,746
ANESH 149,729,479,757 153,629,347,133 174,963,003,047
28492 14,994,992,994 -12,264,620,191 5,117,869,652
0l K42 9,462,474 5,608,512 1,598,661
HH & =<1 6,910,702,867 1,765,125,012 3,991,595,009
OHDH & Db Rt &= 2! 8,074,827,653 -14,035,353,716 1,124,675,982
JIEt=< 0 1 0
2242 2,178,000 2,181,270 2,259,166
AN E 5= 0 0 0
HOH===2 0 3,270 81,166
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=L SR 489,087,428 719,373,032 43,096,790
HEHA 0 0 500,000,000
SMHEAR 2 0= 0 0 500,000,000
7tEH 149,279,668,397 153,006,616,360 174,526,881,824
F=As5d 149,279,668,397 153,006,616,360 174,526,881,824
JIEFRAF 6,927,181,185 1,814,804,428 4,048,329,621
HeRItSA0I==2 16,207,513 49,308,648 56,687,469
O1==0l At 270,805 370,768 47,143
Ol==tig= 6,910,702,867 1,765,125,012 3,991,595,009
A& F A 156,695,937,010 155,540,793,820 179,118,308,235
JIEt=H 6,966,457,253 1,911,446,687 4,155,305,188
HXIOIX== 46,366,417 141,133,180 162,248,330
e AIIPNE=1= 2,178,000 2,178,000 2,180,982
OIXIZ0lY =tz 6,917,912,836 1,768,135,507 3,990,875,876
M EA 6,966,457,253 1,911,446,687 4,155,305,188
e = 121,665,483,486 131,498,139,289 137,821,377,301
Ol = 28,063,996,271 22,131,207,844 37,141,625,746

149,729,479,757

153,629,347,133

174,963,003,047

S 2L e = 156,695,937,010 155,540,793,820 179,118,308,235
=4 OIOICHA EAAHZ BHE 40
o 121,665,483,486 131,498,139,289 137,821,377,301
=3 NEMNE 1 S(HEEE)(RE)
Ex4 +420FP-2T2t0l-
106,111,693,938 109,825,739,064 116,789,876,167
CRY=E1(0)
Ex4 +420FP-2T2t0l-
305,899,784 10,053,136,415 11,800,000,000
| 2t(C-F)
Ex4 2420/ 2-22401-
21,300,554,307 17,355,059,012 16,620,975,330
g & AZ(Ce)
J1=012 DIoICHA El&AHZ HHE 40
o 1,230.67 1,168.3 1,269.49
ZA NENME {1 S(HAEE)(22)
JIFEINA +420|FP-2T 2t0l-
1,184.05 1,125.88 1,224.08
g2 AZ(C)
JE=01A =430/ R-2=2tel-
1,046.62 1,185.32 1,088.82
J|&(C-F)
JIEINA 22201 R-22t0-
1,141.77 1,085.64 1,180.38
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Ct. &2 A AN
(St 2]
A AN
Kl 18 J| Hl 17 Dl Hl 16 Dl
8t = 2023.01.09 ~ 2022.01.09 ~ 2021.01.09 ~
2024.01.08 2023.01.08 2022.01.08
2Lo(2224) 14,994,992,994 | -12,264,620,191 5,117,869,652
E X2 6,920,165,341 1,770,733,524 3,993,193,670
Ol Kp=z=2! 9,462,474 5,608,512 1,598,661
HHE =242 6,910,702,867 1,765,125,012 3,991,595,009
OHOH Xt Db T OFXH! 8,445,339,303 211,262,466 3,451,204,196
X == 2 0H0H X+ 2,069,032,764 86,081,950 587,055,428
HRESAHE X 6,376,306,539 125,180,516 2,864,148,768
OHOH Xt£&=DF T OFXt 370,511,650 14,246,616,182 2,326,528,214
X2 = 20000 Xt 3,106 1,929,268,704 69,529,038
HRSAHEIIX & 370,508,544 12,317,347,478 2,256,999,176
JlEI2842 0 1 0
2248 2,178,000 2,181,270 2,259,166
OHOH =22 0 3,270 81,166
JIEt=2E2H 8 2,178,000 2,178,000 2,178,000
SHOI2=0| 2 (YD =&A)00ITHA EXIAZ
S 14,992,814,994 | -12,266,801,461 5,115,610,486
HHE 40 =2 JNEIE 1 S(HEEE)(RE)
S0l (YD) =201 8 -
B 11,364,362,887 | -10,801,743,626 3,099,816,039
QIRIRI-§| X Z2(C)
S0l (YD) =420/ 8 -
B 578,779,094 -1,106,038,803 397,456,166
QI 2tRI-J|2H(C-F)
S0l (YD) =420/ 2 -
1,893,912,138 -1,563,321,505 365,206,304
gl = 2(Ce)
e =0 (RS =24)0H0ICHA §F
S 121.64 -89.03 38.3
HHE 40 S3 XNEXAE 1 S(HMEE
TS0l (RSS2 20/18 -
105.84 -94.95 26.68
QIOI-§ 2 AHZ(C)
el (Y=t a) 20| P-
236.46 -93.43 34.9
QI 2eI-J|2H(C-F)
=01 (MG )2220| A R-22401-
99.77 -88.34 28.91
gl AZ(Ce)
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2. g 43 A B0SE
DIOICHA EIXOI2 BHY 40 ZA UHENAE 1 S(HAES)(E8) [ErSl: HOE} BHotel ]
A B
JItE ®2 Jl2ter &1
(L) &0y
pIEL
Xt Xt X4 EIES
=E 2o 2o 2o
(BRX22) (BRX22) (BRX22) (BRXI22)
2021/01/09~2022/01/08 131,459 | 165,606 36,987 | 47,259 33,304 | 42,401 137,821 | 178,954
2022/01/09~2023/01/08 137,821 | 174,963 18,813 | 22,814 28,280 | 34,103 131,498 | 155,397
2023/01/09~2024/01/08 131,498 | 153,629 20,275 | 25,349 31,621 | 39,092 121,665 | 156,647
(1) OIAZHHON QA HERZS ZEOIASLCH I TN ZUS Bas JFC2 BLEUSLICH
. EREBEE
=20 FR-2IZ2tel-§AAHZ(C) [CHel: SHORX} BHOHRI]
b PIETE
Jl2tE ®D Jl2re &1
ERTEIL) &40l
p[EL
EIES EIES EIES EIES
2o 3 3 3
(ERXE4) (ERX24) (ERX24) EFOEES
2021/01/09~2022/01/08 117,963 | 141,675 16,969 | 20,640 20,473 | 24,792 116,790 | 143,421
2022/01/09~2023/01/08 116,790 | 142,960 11,178 | 12,913 18,519 | 21,404 109,826 | 124,129
2023/01/09~2024/01/08 109,826 | 123,651 10,286 | 12,343 14,424 | 17,220 106,112 | 130,616
(1) OIAZHHON QA8 HERZS ZEOIQSLCH I T 2US ZaS JFC2 HYHUSLICH
2220 -R-2E2t0I-I| HC-F) [ErSl: HObE} BHorel ]
b PIETIE
Jl2tE D Jl2rer &1
ERIEY 20y
oIzt
Xt X4 X4 4
=E =Xl =Xl =Xl
(BRX22) (BRX22) (BRX2) (BRXI22)
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
2023/01/09~2024/01/08 10,053 | 11,916 0 0 9,839 | 12,205 306 398
(1) OIAZHHON O HERES ZEOIASLICH I D ZUS Bas JFC2 BYEUSLICH
~420|F7-22+0l-5 X 13 (Ce) [ErSl: 24DrE} BHOtel ]
AN B
Jl2tx ®D Jl2ter &1
() 20y
p[EL
EIES EIES EIES EIES
2o 2o 2o 2o
(BRXES) EYOEES EFOEES EFOEES
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
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BT 20>
DIOICHA SIZI012 WS 40 S2 AISAAS (S(HAZE2E)  mH@As
12,00;
10,21
00—
8, 00+—— :
600 501 5.87
4,00+—— 3 R3 ! g 38
2.00:_ !.29 ].88 '_ }
o = .
T T T T = - R TR
. oicy Ao X0
[EH2]: %]
219X 2 249X =239 Xt =244 Z25 @ Xt
== I =LF™AU 2023/01/09~ | 2022/01/09~ | 2021/01/09~ | 2020/01/09~ | 2019/01/09~
2024/01/08 2023/01/08 2022/01/08 2021/01/08 2020/01/08
OrOICHA El2AHAZ HHE
40 =3 KEXHAIE 2006-01-09 10.21 -6.91 3.07 18.99 6.43
1S(IHAEEE)(2R)
"l W Xl %= 2006-01-09 8.18 -9.28 -2.33 19.17 415
20| AFR-2Z2}01-
2012-03-16 9.33 -7.67 2.25 18.06 5.58
g &AZ(C)
Hl W Xl %= 2012-03-16 8.18 -9.28 -2.33 19.17 415
=22 0|AP-QZ2t0l-
2012-05-04 9.88 -7.19 2.77 - -
J|2H(C~-F)
= MPNES 2012-05-04 8.18 -9.28 -2.33 - -
=22 0|&P2-22401-
2017-08-02 9.62 -7.42 2.52 18.36 5.86
ElZAHAZ2(Ce)
Hl W Xl %= 2017-08-02 8.18 -9.28 -2.33 19.17 4.15
(= 1) HIRXZ : (KOSPI X 40% + [KIS SSJ|X4=(1-2Y) X 55% + KIS =J|X4=(2-3Y) X 40% + CALL X 5%] X 60%)
(= 2) HuXE=9 2SN 2EEx S SAEN ElEE B4 L HIZ0| BHET X LUSLICH
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<pEYy 4 0>
——-0H0ICHA S22 HHE 40 E& AEFIEH I ZOHAZEN(ZEE) Hlm &%
25, 00 o717
20,0025 8-99 £.43
15, 00; W ik :
3.07

1amﬂﬁ\\\
S, -6.91

0,00 ffﬁﬂg

-5.00 090
Rt ERTEE SEREp EEEEE EERER £2 591

Ch. &7 Ttat7d S

OIOICHA REIHA SA REIME(A) [2024.01.08 ST / Tt : YDA %]
=2 1 SG XA
Sote 23 SIIt=
HEEL A= J|EF KbAkS oH
i =4 e 0= Al At JIEH| ¥ W3
= Ab&k
0| 268,871 | 39,089 0 0 0 0 0 22,257 0 330,223
Chgtol=
(0) (81.42) | (11.84) (0) (0) (0) (0) (0) (6.74) (0) (100)
B 0| 268,871 | 39,089 0 0 0 0 0 22,257 0 330,223
KHAEEHAH|
(0) (81.42) | (11.84) (0) (0) (0) (0) (0) (6.74) (0) (100)
(F=1) =2 HESEXI|P KAHESH Y HI=
S E 2 HE T 1 ChEm = 1E|I]>é-.
BUDHENE o
M3 a1%
& 12%
OIOICHA HHY =3 REXNE(F4A) [2024.01.08 &M / &< . SHOHR %]
= oM AS SE XA
sotd SHIIt=
e E Xt = JIEF | RHAISH
= =4 M| S eS| &2 ASTHA | JIEH | € Oz
=
57,877 0 0 377 0 0 0 0 1,901 654 60,809
fistol=
(95.18) | (0) | (0) (0.62) | (0) (0) (0) 0)| (0) (8.13) | (1.08) (100)
AH&rEEH | 57,877 0 0 377 0 0 0 0 1,901 654 60,809
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OHOICHA EIRIZ Y 40 S& NEXME 1 S(HEEE)(2E) [2024.01.08 &I / S @ WO %]
=2 PSP SE R
Saig SoItE
USSR sS4 JIEE | RS
= FA | MRA | olg 2| = ASTa | JIEH | L I3
=3
0 0 0| 149,280 0 0 0 0 0 489 | 6,927 | 156,696
tHstol=
| | (| (9527)| (0)| (0) (0) )| (0 (0.31) | (4.42) (100)
_ 0 0 0| 149,280 0 0 0 0 0 489 | 6,927 | 156,696
RHAEEE A
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SuRENEY wu
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