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SAAES THEHEE ASZ A0 28t HEU 2 JIZHIIE & BEFAI| 0 28t
=) 7l

MEMEE Helet Otelel HEMEN CHotK AR ZALE

== 2k 55 &
I 2+ 2| HI 2 AL QI At A
M 121(2014.11.24 ~ 2015.11.23) &S H QI A
M2 21(2015.11.24 ~ 2016.11.23) &S AL RS
Ml 3271(2016.11.24 ~ 2017.11.23) &S AL RS

o AMIFEE

[l @]
QIS EE
e = Al 3 7| Al 2 7| R
2017.11.23 2016.11.23 2015.11.23

e 49,820,581,877 165,473,728,300 65,055,567,786
e 44,129,177,230 145,616,064,788 44,961,024,317
T A E 0 0 0
SEM/AST 0 0 0
EEEEE 191,404,647 457,663,512 194,543,469
IlEt 28X A 5,500,000,000 19,400,000,000 19,900,000,000
JIEFRF&F 188,711,118 607,112,413 251,210,936
Xt AHE ] 50,009,292,995 166,080,840,713 65,306,778,722
282 0 0 0
JIEF2 R 953,737,419 9,434,882,897 501,602,750
R e 953,737,419 9,434,882,897 501,602,750
o 47,520,529,684 151,308,642,677 61,830,865,511
e 0 0 0
EELE 535,025,892 5,337,315,139 2,974,310,461
e 49,055,555,576 156,645,957,816 64.,805,175,972
240 1,204,531,522 2,539,501,041 824,968,495
01 K42 1,532,487,003 2,856,351,960 497,847,090
e 26,020,000 6,635,200 0
OH OH 4 0} Xt & ©! ~353,975,481 ~323,486,119 324,115,572
JIEF 22 0 0 3,005,833
ETE 10,691,930 15,693,950 5,393,870
R AL S 0 0 0
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DHOH242 4,118,100 6,742,600 2,631,800
JIEHI 6,573,830 8,951,350 2,762,070
2I|1=01Y 1,193,839,592 2,523,807,091 819,574,625
HoHal & = 690 1,507 1,232
(F 1) QUNSHEL AFSE HOHSIHSO0IZ FAMMS BIME TS UEHE NE2AH g
SEIASO HEE FADIUS 22 IS0 BRNO2 PR FAIMOR L0 MBS
13 E Soro] BRI FASNRRI} 100 ARA0/D, FAICIH T35 100 AR 22
NS EE 2 100%(2101%)& SLICH
L. HXEE
[ersl:8l]
HRICHE 2
g = A 32 H 22 A1l
2017.11.23 2016.11.23 2015.11.23
=P RN 49,820,581,877 | 165,473,728,300 | 65,055,567,786
S=2UX= 191,404,647 457,663,512 194,543,469
Y I LA 191,404,647 457,663,512 194,543,469
== 5,500,000,000 | 19,400,000,000 | 19,900,000,000
SN Z A2 TH 2 0 == 5,500,000,000 | 19,400,000,000 | 19,900,000,000
2= 44,129,177,230 | 145,616,064,788 | 44,961,024,317
N2z 166,963,100 7,319,400 801,027,400
R 41,939,814,130 | 143,586,045,388 | 44,159,996,917
SOl 5 2,022,400,000 |  2,022,700,000 0
JIERRHAF 188,711,118 607,112,413 251,210,936
HERIISRH0I42 0 0 36,179,616
0l 01 Xt 107,513,229 523,179,775 134,634,862
EELE 81,197,889 83,932,638 80,396,458
XA & 50,009,292,995 | 166,080,840,713 | 65,306,778,722
JIEFR 953,737,419 |  9,434,882,897 501,602,750
RIS 0INZ2 78,305,300 7,319,400 173,171,600
NLIPEE! 222,286,557 |  3,982,264,347 326,096,890
£+201123 2,078,010 3,118,740 2,334,260
BEVEEETTE 651,067,552 |  5,442,180,410 0
=0 & 953,737,419 |  9,434,882,897 501,602,750
2 = 47,520,529,684 | 151,308,642,677 | 61,830,865,511
EEIIE 1,535,025,892 | 5,337,315,139 |  2,974,310,461
X s 49,055,555,576 | 156,645,957,816 | 64,805,175,972
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18,756,104,486
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33,819,115,052
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1,338,801,318
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100,000

o
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0H
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SXAE W1 S(MAEE

Ch. &=2HAHA
(& =2]
Sl & A
Hl 32| Xl 22l Hl 12|
st = 2016.11.24 ~ 2015.11.24 ~ 2014.11.24 ~
2017.11.23 2016.11.23 2015.11.23
2g40(28E4) 1,204,531,522 |  2,539,501,041 824,968,495
E x40 1,558,507,003 | 2,862,987,160 500,852,923
0l Kf 2= 1,532,487,003 | 2,856,351,960 497,847,090
HH St 242! 26,020,000 6,635,200 0
Aol 0 0 3,005,833
OHOHXH2! Db TR 929,637,519 | 2,120,952,645 508,938,700
X 2224 00 04 X2 441,655,443 | 1,972,859,589 323,708,000
2= 2000 X2 481,645,783 134,557,096 55,014,900
NEZSHEIIXY 0 13,535,960 130,215,800
HWEZSHBIIX 6,336,293 0 0
OHOW b= Db TOFRFe 1,283,613,000 | 2,444,438,764 184,823,128
X2 =24 00 0f Xb & 780,406,777 856,618,914 68,831,340
WE=ES TIPS 407,160,540 |  1,081,733,153 93,226,819
HWEZSHE IR 96,045,683 506,086,697 22,764,969
2EHI8 10,691,930 15,693,950 5,393,870
Hoh222 4,118,100 6,742,600 2,631,800
JIEtREd 2 6,573,830 8,951,350 2,762,070
S0|2=0/2 (212 2A)0F0ICHA EH) ZRx =3
1,193,839,592 | 2,523,807,091 819,574,625
EXAE H1B(RIEE
D202 (LI&=24)0 ZRx =3
311,127,199 816,605,267 39,944,742
EXAE K1 S(HRE
20|20 (LI&=24)0 ZRx =3
16,920,618 55,288,485 12,174,327
EXHAE K1 S(HRE
20|20 (LI&=24)0 ZRx =3
118,472,639 538,312,423 ~7,222,425
EXtAE K1 S(HRE
g0/ (LI1&=24)0 zZox =3
9,963,646 45,228,314 13,786,923
EXHAE K1 S(HREE
g0/ (LI1&=24)0 zZox =3
1,679,620 2,144,830 0
EXME H1B(EE
g0/ (LI1&=24)0 zZox =3
1,100,026 659,948 0
EXME H1B(EE
g0/ (LI1&=24)0 zZox =3
4,587 0 0

31




4.73
1.7
-0.57
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0
i)
il
ok

R0
Rl

il
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L
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(HHEE

k=1

KHATE M

_uu_
KJ
all
~nJ

=3
o

o

64,805
162,088
49,707

(BEXX=2

61,831
151,309
47,521

Ko

3 H D12¢

OH

21,907
114,063
145,890

b

=

20,962
86,555

140,051

85,976
211,533
37,757

82,872
168,790
36,263

_lh_
KJ
K

~J

5

64,805
156,646

ot

Sk
=}

61,831
151,309

A

2t

MWENEE E

I.

=

S

2014/11/24~2015/11/23

2015/11/24~2016/11/23

2016/ 11/24~2017/11/23
(3=1) O =2HH0ll 2

[}

A

)

(HHEE

k=1

KHATE M

_uu_
KJ
all
~nJ

=3
o

il

(BEXX=2

Ko

3| H D12¢

OH

b

=

_lh_
KJ
K

~J

2t

25,639
90,887
26,600
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24,629
89,537
26,289

7,761
49,692
79,796

7,565
36,420

78,846

15,201

33,141
115,133

32,140
98,005
15,005

24,629
90,287

ot

Sk
=}

24,629
89,537

A
MWENEE E

I.

=

S

2014/11/24~2015/11/23

2015/11/24~2016/11/23

2016/ 11/24~2017/11/23
(3=1) O =2HHOll 2




OLOICHA SHOI2EX 22 S3 EXE HS(HAEE)Ae [CHS|: HOLX} BHOFR ]
SIAHDIZ2E B
J|2b= &1 J|2te &
AR (L) =HOH
J| 2t
PN ETPN ETPS ETPS
(BEXX 2 = (EXX 2 =4 (EXX 2 =% (BEXX=2 =9
Zs) Z:) Z:) Zs)
2014/11/24~2015/11/23 0 0 3,422 3,520 873 1,004 2,452 2,557
2015/11/24~2016/11/23 2,452 2,452 4,378 5,105 3,401 3,912 3,639 3,700
2016/ 11/24~2017/11/23 3,639 3,669 1,311 1,328 3,372 3,414 1,608 1,630
(Z=1) Ol =2HHOll S8t THEXIES LEOIHSLICH D2t J) SH2 AMS J|F0=2 HHL/JUSLICH
DIOICIA EDIRBN BRE S SR HIS(WAEEC [ES): Dl viore)]
SIAHDIZ2E B
J|2b= &1 J|2v &
AR (L) =HOH
J| 2k
PN PN TP PN
(EXX 2 =4 (BEXX2 =4 (BEXX2 =% (BEXX 2 =9
Zs) %) Z) Zs)
2014/11/24~2015/11/23 2 1 45,087 46,605 11,432 11,765 33,819 35,117
2015/11/24~2016/11/23 33,819 33,819 70,809 83,767 45,538 54,546 62,791 63,578
2016/ 11/24~2017/11/23 62,791 63,316 12,703 12,852 56,988 57,608 18,756 18,931
(Z=1) Ol =2HH0ll S8t THEAIES LEGIHUSLICH D2t &) 2H2 AMS J|FC2 HHE/JUSLICH
DHOICHA EDI22T 2% 53 SIS HIS(HAEE)Ce LR
SIAHDIZ2E B
JI2tx= & J|2b2 &
X (L) EH0H
J| 2t
XA EYEN B ENES
(BXX 2 =4 (BEXX2 = (BEXX2 =% (BEXX2 =4
Zs) Z) Z) Zs)
2014/11/24~2015/11/23 8 4 2,649 2,710 1,110 1,356 1,339 1,394
2015/11/24~2016/11/23 1,339 1,339 6,052 6,922 4,838 5,282 2,978 3,025
2016/ 11/24~2017/11/23 2,978 3,003 1,117 1,131 2,871 2,905 1,245 1,260
(Z=1) Ol 2HH0l st THEAIE S LESIHRSLICH D2t &) S2H2 AMS J|FEC2 HHL/JUSLICH
DIOICIA EDIRBY R2E 52 SHAE IS (WAEE)CP2 [ES): Dty vioke)]
SIAHDZ2E B
J|2tx= & Jl2t2 &
A (Zd) EH0H
J| 2t
PN TP PN PN
(BEXX2 = (BEXX2 =< (BEXX2 = (BEXX2 =
%) ) %) %)
2015/11/17~2015/11/23 0 0 0 0 0 0 0 0
2015/11/24~2016/11/23 0 0 345 442 2 2 437 442
2016/11/24~2017/11/23 437 439 760 767 218 220 982 991
(Z=1) Ol 2HHOll St HEXES ZSotASLICH D22 AN SHU2 2AS J|I=02 A USLICH
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Jj2b= &0 Sole = J|2te &0
S (ZE) 20K
e Bl A== Bl Xt
(éi)ﬂ—i— =N (xi)ll—.-_— =% (éﬁ?l—i— =% (%J_K;II—E— =N
2017/06/13~2017/11/23 0 0 2 2 0 0 2 2
(3=1) Ol ZHHOIl Q& WENZS ZEGHASLICH I 24 ) SHS 45 JIFECZ ALASLICH
3. FEEIIRY S2AH(MA IIE)
SAAH F0l= FAKNE ENEHU =55 Sl HEE A2z 87 =U&E2 ol Sete 82
=AES, HEE AE2 JIUE #UE HSHES UHHY JYULC. MM, 0 =AdE2 FAHIES
J2H0 E 28 X2z FUAS SEXADI0 et =480 €2t = UM, WA ENAH0I Olehe
SXAAHS SO 5Lt
b ABZoS
214 z=a24 z=234 z=254 230l=
&5 I=&Fd 2016/11/24~ | 2015/11/24~ | 2014/11/24~ | 2012/11/24~ (%)
2017/11/23 2017/11/23 2017/11/23 2017/11/23
(28) 2014-11-24 1.04 1.62 0 0 2.67
Bl Xl == 2014-11-24 2.71 2.09 0 0 2.17
A 2014-11-24 0.35 0.92 0 0 1.97
Bl Xl == 2014-11-24 2.71 2.09 0 0 2.17
Ae 2014-11-24 0.53 1.1 0 0 2.15
=[IMPNES 2014-11-24 2.71 2.09 0 0 2.17
C 2014-11-24 0.09 0.67 0 0 1.71
=[IMPNES 2014-11-24 2.71 2.09 0 0 2.17
Ce 2014-11-24 0.39 0.97 0 0 2.02
=[IMPNES 2014-11-24 2.71 2.09 0 0 2.17
C-P2 2015-11-17 0.34 0.93 0 0 0.81
Bl Xl == 2015-11-17 2.71 2.09 0 0 2.15
C-W 2016-03-16 0.7 - - - 0.94
=[P 2016-03-16 2.71 - - - 2.12
AG 2017-06-13 - - - - 0.33
=[P 2017-06-13 - - - - 1.6
(1) HluX= (23 1E-14H6MHEB X90% + KOSPI X 5% + CALL X 5%)
(F 2) HRX=2 =2ASl=s 2882+ € FIEN RUEHE B L HIE0| BAEX LUASLICH
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OHICHA SIZ2EH S2F 4 SRS HMZHAZEN(ZE) L1 ImpyES
3.00, Z71 267
o 209 217
2.,00;
1,62
1,50 : 2,
00—t
0,50+——
nE 214 224 F 234 F 254 a320l=
L ei5E 408 %0
[E4S): mpro]
Z 214Xt Z 22 @Xt Z2 3 @Xt =244 Z 254Xt
EF Z=&dFY 2016/11/24~ | 2015/11/24~ | 2014/11/24~ | 2013/11/24~ | 2012/11/24~
2017/11/23 2016/11/23 2015/11/23 2014/11/23 2013/11/23
(2e) 2014-11-24 1.04 2.21 4.81 - -
s|EMPNES 2014-11-24 2.71 1.48 2.32 - -
A 2014-11-24 0.35 1.51 4.1 - -
Hl 1w Xl == 2014-11-24 2.71 1.48 2.32 - -
Ae 2014-11-24 0.53 1.69 4.28 - -
Hl 1 Xl %= 2014-11-24 2.71 1.48 2.32 - -
2014-11-24 0.09 1.25 3.84 - -
Hl 1 Xl %= 2014-11-24 2.71 1.48 2.32 - -
Ce 2014-11-24 0.39 1.56 4.15 - -
Hl 1w Xl %= 2014-11-24 2.71 1.48 2.32 - -
C-P2 2015-11-17 0.34 1.51 0 - -
sIEMPNES 2015-11-17 2.71 1.48 0 - -
C-W 2016-03-16 0.7 0 0 - -
Hl 1 Xl == 2016-03-16 2.71 0 0 - -
AG 2017-06-13 0 0 0 - -
sIEMPNES 2017-06-13 0 0 0 - -
(1) Xz (=23 1 E-1EH6ME X 90% + KOSPI X 5% + CALL X 5%)
(F 2) HlnX22 =2AENs 2822+ & EARIENH 2UdEsE B4 L HIE0| BHEEX LUSLICH
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ST P E )
—o-D0ICHA: S22 25 225 S SRS HI SR ZENES) Bl Al 181
5,00
4,50 =
4,00
3,50
3,00t & 230
2,50
2.00.”“ _-——~"|'QB"M~
1,50
00—
0.50;
QR “EVEE EEE
Ct. MEEAII1Re ANPH SHE
OFOICHA S22 22F =2 SIE M1 S Ee)(22) [2017.11.23 &M / & : WOt %]
=z LA AS S Y AHA
Sl =
E s E R} S = A JIEE | XpAtS
22 F=Al T2 s S [ &2 AZSXHAH | JIEH] E o2
=2
Qstoizm 167 | 42,128 0 2,022 0 0 0 0 0 192 | 5,500 | 50,009
T 10.33) | (84.24) | (0| (404 | (O] O] (0 O] | (.38 (11)] (100)
e 167 | 42,128 0 2,022 0 0 0 0 0 192 | 5,500 | 50,009
T 1(0.33) | (84.24) | (0) | (4.04)| (0] O] (0 | 0] (.38 (1) (100)
(Z=1) H=8 TESENI| 7 KHaLESH Y HI=S
2IEL 113

Iz US 0% [

|
TESENEH &

A 8%

Chial 2 100%.
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