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M 3 2. SR WF & 28
Hew s
0 ALOI 28t B0l o8t

JIg=HIlE & EEENII20

SIHOIEN Tet DA JIWSMES MAS OlcHSl WPHMEN CHEHO ARAAS
Qe =} 2t AALAL LICH
| 2 CBTEINETS 2 Al
M2 21(2015.11.24 ~ 2016.11.23) &S H QI HE
M3 21(2016.11.24 ~ 2017.11.23) &S AL "E
M4 21(2017.11.24 ~ 2018.11.23) SIAHZ A B HEALE 8lS
o QUMRIE
[Ere: ]
2AHPHE
s = Rl 4 Xl 3| A 2]
2018.11.23 2017.11.23 2016.11.23
2E Lot 17,669,708,348 49,820,581,877 165,473,728,300
=otsd 15,235,342,468 44,129,177,230 145,616,064,788
ot &= 0 0 0
SSA/ABTA 0 0 0
sz & OIXl= 34,365,880 191,404,647 457,663,512
JIEt 2SRtk 2,400,000,000 5,500,000,000 19,400,000,000
JIEFR & 349,120,652 188,711,118 607,112,413
N 18,018,829,000 50,009,292,995 | 166,080,840,713
2825 0 0 0
! 377,947,462 953,737,419 9,434,882,897
=S 377,947,462 953,737,419 9,434,882,897
e 17,021,897.709 47,520,529,684 |  151,308,642,677
PEXE 0 0 0
Ol x=dE = 618,983,829 1,635,025,892 5,337,315,139
A=S A 17,640,881,538 49,055,5655,576 156,645,957,816
2E+9 612,981,704 1,204,531,522 2,033,414,344
Ol kb= 449,098,852 1,632,487,003 2,856,351,960
g =< 24,900,000 26,020,000 6,635,200
O OH 2 Ok b 2=} 138,982,852 ~353,975.481 -829,572,816
DI Et4-9) 0 0 0
ssbig 2,463,156 10,691,930 15,693,950
BRAGALE 4 0 0 0
0404 44 2 1,172,176 4,118,100 6,742,600
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JIEtEIZ 1,290,980 6,573,830 8,951,350
gIl=014 610,518,548 1,193,839,592 2,017,720,394
OHOHSI & = 812 690 1,507

(Sl ]
CHXICHE=H
5 o= Al 42| Al 32l A 22|

2018.11.23 2017.11.23 2016.11.23
k= PN s 17,669,708,348 49,820,581,877 165,473,728,300
[EEEAPE 34,365,880 191,404,647 457,663,512
[EEE ==Y 34,365,880 191,404,647 457,663,512
CHE & 2,400,000,000 5,500,000,000 19,400,000,000
SO A2 TH A 0 == 2,400,000,000 5,500,000,000 19,400,000,000
AR 15,235,342,468 44,129,177,230 145,616,064,788

Paa
HI
ol
nd]

0

166,963,100

7,319,400

k]

%-|:|
10

13,204,842,468

41,939,814,130

143,586,045,388

Ol4 | OIX

=954 2,030,500,000 2,022,400,000 2,022,700,000
JIEFRFAE 349,120,652 188,711,118 607,112,413
=520+ 303,578,562 0 0
Ol==0l Xt 34,927,347 107,513,229 523,179,775
H2HIE 10,614,743 81,197,889 83,932,638
INIRA =R 18,018,829,000 50,009,292,995 166,080,840,713
JIEFSTH 377,947,462 953,737,419 9,434,882,897
H==It5d0IXS= 0 78,305,300 7,319,400
[ PNRUIPNE=E=3 14,670,908 222,286,557 3,982,264,347
=220 X=3 102,106 2,078,010 3,118,740
OIX=S01e 2= 363,174,448 651,067,552 5,442,180,410
S M ESA 377,947,462 953,737,419 9,434,882,897
! = 17,021,897,709 47,520,529,684 151,308,642,677
Ol92dd= 618,983,829 1,535,025,892 5,337,315,139
A e s A 17,640,881,538 49,055,555,576 156,645,957,816

18,018,829,000

50,009,292,995

166,080,840,713

17,021,897,709

47,520,529,684

151,308,642,677
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EXAE M1 S(HAEE)(2E)
S22 22F =&
=S 9,096,415,174 26,288,704,877 89,537,461,379
M1S(HHEE
A A C 20T _T’__C‘l_z'(_ %ﬂ
= OHlb= SI=SM S 1,016,616,023 1,607,656,732 3,638,710,720
FAIEE H 1 S(RHREE
S22 22F =&
I=S% 5,225,509,293 18,756,104,486 62,790,821,157
A=SE
=3l 22 54
D= 3 771,574,341 1,244,927,061 2,978,192,509
X M1S(HHEE
=X A =22 22 =34
i SIlmsM == 1,240,527,171 981,846,714 436,762,756
SXHAE T 1 S(HAEE)C-P2
= EHI2ZM 22 =A
S SII=SM S2F 227,515,325 194,511,882 153,051,166
£X HM1s(HaEs)c-W
E XAl 2AEg |
EPNIEN =M 82+ ¢ 500 771 0 0
EXAE M1 S(JHAEEE)C-Pe? ’
JIZEJHA OHOICHA S22 225 1.036.36 1,032.3 1,035.27
=3 EXHAE T S J(22)
JIZ=0HA OI0ICHA S22 22F 1.009.42 1 005.48 1.008.37
=2 EXAE W1 S(HEEE)A
= o7 el =
S EXAE H 1 S(HHEEE)Ae
= T aOax
=3 EXME M1 S(HEEE)C
= T aOaox
=3 SXta S(MHAEECe
= T aOax
=3 SXHA S(M2EEE)C-P2
= T aOaox
=3 SXtA S(HWHESHC-W
JIZ=JHA 0 S22 223 {000 1 001.47 0
=3 =71 S(WHEB)AG ’
J1Z=J1A 0 220 223 { 003.48 0 0
=2 EXAE H 1 S(MESE)C-Pe2 ’
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Iis
Jo

A &AL

i
10
0

&2 AL A
Hl 42 H 32 H 22|
3 2 2017.11.24~ | 2016.11.24~ | 2015.11.24 ~
2018.11.23 2017.11.23 2016.11.23
sg4o(282) 612,981,704 |  1,204,531,522 |  2,033,414,344
SX 4 473,998,852 |  1,558,507,003 |  2,862,987,160
WP 449,098,852 |  1,532,487,003 |  2,856,351,960
SR 24,900,000 26,020,000 6,635,200
OH 0§ Xt} Tt 451,932,054 929,637,519 |  1,614,865,948
NEEE 337,558,773 441,655,443 | 1,972,859,589
R 87,674,500 481,645,783 134,557,096
Nes2y 8,100,000 338,400 13,535,960
HesHY 18,598,781 5,997,893 |  -506,086,697
OH OH Xt 3t 312,949,202 |  1,283,613,000 |  2,444,438,764
NEEE 255,978,285 780,406,777 856,618,914
WP S 56,970,917 407,160,540 |  1,081,733,153
sy 0 638,400 0
HesHY 0 95,407,283 506,086,697
2848 2,463,156 10,691,930 15,693,950
DHOR 42 1,172,176 4,118,100 6,742,600
JIEt2 St 1,290,980 6,573,830 8,951,350
ol 20l 2l(Y
610,518,548 |  1,193,839,592 |  2,017,720,394
32F 5 =
SPIEENES]
243,749,510 311,127,199 816,605,267
32F 5 =
SPIEENES]
23,778,575 16,920,618 55,288,485
32F 5 =
SPIEENES]
97,841,018 118,472,639 538,312,423
32F 5 =
EPIEENES) 7
16,602,315 9,963,646 45,228,314
Z2F 22 £
212012 (L DlE=E 4000 A SII=BTY
T 20,122,135 1,679,620 2,144,830
ZRE S SRS K1 S(HAEE)C-P2
212012 (L DlE=E 4000 A SII=BTY
o 4,478,623 1,100,026 659,948
ZRE S SRS K1 S(HAEEIC-W
212012 (YDlE=E 4000 A SII=BHY 27,651 4,587 0
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LICH.

A
=

ot A

St
=

HENESE 2

3

[y

S

BHOI 2l

=
[

-

1) O|O|

2016/11/23
2017/11/23
2018/11/23

=
e

2015/11/24~
2016/11/24~
2017/11/24~

(




Ot EREEHC
DIOICHA D122 22F S SXHAE M1 S(HRAEE)A [Erel: wiphx morel]
S B
Jl2tE ®D Jlzre &2
(L) & 0)
J|2t
X X X EIES
=E =E =E o
EOERS) (BRI 24) EOEES) EIERS
2015/11/24~
24,629 | 24,629 98,005 | 115,133 36,420 | 49,692 89,537 | 90,887
2016/11/23
2016/11/24~
89,537 | 90,287 15,005 15,201 78,846 | 79,796 26,289 | 26,600
2017/11/23
2017/11/24~
26,289 | 26,433 1,862 1,883 19,217 | 19,416 9,096 9,307
2018/11/23
(1) OIAZHHON 2B HERZS ZEOIQASLCH I T 2US ZaS JFC2 HYHUSLICH
DIOICHA D122 22F Z2 SXAE M1 S(H2EE)Ae [ErSl: B4pix miorel]
A B
Jl2tE &1 Jlzte &2
A (2s) &40l
oIzt
£ EIR X X
=E =E =E =
(ERXE4) EOEES (BEXXE2) (BRI 2%)
2015/11/24~
2,452 | 2,452 4,378 5,105 3,401 3,912 3,639 3,700
2016/11/23
2016/11/24~
3,639 | 3,669 1,311 1,328 3,372 3,414 1,608 1,630
2017/11/23
2017/11/24~
1,608 | 1,616 411 417 1,015 1,027 1,017 1,042
2018/11/23
(1) OIU2HHO S8t MENES EaotASLICH JIAY D U2 2aE JFOR HAUSLIC
DIOICHA D122 22F Z3 SN M1 S(HWHER)C SERTETE SCT )
S B
Jl2tx ®D Jlzre &2
() & 0f
p[EL
EIRS EIRS X Xt
=E =E =E 3o
(BEXX24) (BRI 2%) (EXX24) (BRXI=4)
2015/11/24~
33,819 | 33,819 70,809 | 83,767 45,538 | 54,546 62,791 | 63,578
2016/11/23
2016/11/24~
62,791 | 63,316 12,703 12,852 56,988 | 57,608 18,756 | 18,931
2017/11/23
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(22) 2014-11-24 2.46 1.75 1.9 0 2.62
SIEMPNES 2014-11-24 1.16 1.94 1.78 0 1.92
A 2014-11-24 1.76 1.05 1.2 0 1.92
s]MPNES 2014-11-24 1.16 1.94 1.78 0 1.92
Ae 2014-11-24 1.94 1.23 1.38 0 2.1
bl 1w Xl == 2014-11-24 1.16 1.94 1.78 0 1.92
C 2014-11-24 1.51 0.8 0.95 0 1.66
s]EMPNES 2014-11-24 1.16 1.94 1.78 0 1.92
Ce 2014-11-24 1.81 1.1 1.25 0 1.97
Bl 1w Xl == 2014-11-24 1.16 1.94 1.78 0 1.92
C-P2 2015-11-17 1.76 1.05 1.2 0 1.12
bl 1w Xl == 2015-11-17 1.16 1.94 1.78 0 1.82
C-W 2016-03-16 2.12 1.4 0 0 1.38
s]IMPNES 2016-03-16 1.16 1.94 0 0 1.77
C-Pe2 2018-07-03 - - - - 3.01
HI | % 2018-07-03 - - - - 0.83
(= 1) Xz (=23 14E@-14E6IHE X 90% + KOSPI X 5% + CALL X 5%)
(F 2) HuX=2 sAEMe 22+ S FHEN Rde B+ 2 HIS0| BT X AUASLICH
HEZA sAUE
u0HICtA SOIREBH S2F S SRS AMZGHAZE)NEE mH|D x|
3,00
) 50 2 48 2.62
2 00— - 1,94 1.9 - 192
80— 1,16
1.00+—
0.50+—
0.00 214 k- x| 254 gzgll=
Lt &Y 228 F0|
[ %]
214X | 229X | A2EX | 249 | 254X
5 A=4d3 Y 2017/11/24~ | 2016/11/24~ | 2015/11/24~ | 2014/11/24~ | 2013/11/24~
2018/11/23 2017/11/23 2016/11/23 2015/11/23 | 2014/11/23
(28) 2014-11-24 2.46 1.04 2.21 4.81 -
Bl X 4= 2014-11-24 1.16 2.71 1.48 2.32 -
A 2014-11-24 1.76 0.35 1.51 4.1 -
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BmxI% | 2014-11-24 116 2.71 f 48 2.30 -
Ae 2014-11-24 194 0.53 169 4.28 -
BIDX4& | 2014-11-24 116 2.71 .48 2.3 -
2014-11-24 51 0.09 1 25 3.84 -
HIDXI% | 2014-11-24 116 2.71 48 2.30 -
Ce 2014-11-24 .81 0.39 56 4.15 -
BIDX4& | 2014-11-24 116 2.71 .48 2,30 -
C-P2 | 2015-11-17 176 0.34 51 0 -
HIRX& | 2015-11-17 116 2.71 48 0 -
C-W | 2016-03-16 2.12 0.7 0 0 -
DX+ | 2016-03-16 116 2.71 0 0 -
C-Pe2 | 2018-07-03 0 0 0 0 -
HIDX4 | 2018-07-03 0 0 0 0 -
(= 1) HIDXS : (22 1E-196 W X 90% + KOSPI X 5% + CALL X 5%)
(= 2) HIDX20 2B 2284 S SN 2hEs P4 U HIB0 BAT LUSLIC
T EAol B0l
—+-OH0ICH: SOIZEH BRZ 52 SIS HIS(HE 2N (28) HIZ X% o
50 =
.00,
3133:2.45 & i) 2 30
533:;\\ 1.04 T
1 50,
1,004 R g
0,50,
R Epn EEREp SEEER] EERE

Ch. A8tEX017e atnd S8

OFOICHA S22 22F =2 SIHE M1 S Ee)(22) [2018.11.23 / Et] : MO %]
=3 T ALE B
Ene =SS E
TR} EEY JEF | TarE o
2= =a | ®E |ols Yy | =e sexe | JE | 2 o2
=2
eoim 0l 13250| o] 2031 ol o 0 ol o 35 2,704 | 18,019
S O] 7353 ©] 12| ©] ©] (O O] O] ©19| as| aoo)
o 0l 13250| o] 2031 ol o 0 ol o 35 2,704 | 18,019
T O | (7353 @ aien| O] ©| o O @] ©19] as| 100
(= 1) HI=2 MNSEXI|IR NAEM (HH H=
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