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- M3 S MBEXITO M L SRAN Sof 2et AR -

. HREE
Of EXIES HEMESE F=AAL ASZAL00 2et BE0 2 IS AHIIE & FAEN 2 3 H |
=0 Ot H-EEU2H, MM CHEE A AHZAIEC & ZA2lA2 TSt 5Lt
|l 2t 2/ HZAHE QI ZASA
M3 21(2015.10.02 ~ 2016.10.01) /A2 AFE I HEAS S
Ml 4 201(2016.10.02 ~ 2017.10.01) 2| A2 AFE I HEAS RS
M5 21(2017.10.02 ~ 2018.10.01) 2| A2 AFE I HHAS LS

o %L

[etel@]
QAMFHE
s = RS2l A 40| X 32l
2018.10.01 2017.10.01 2016.10.01

28 X4t 9,278,258,027 12,941,059,911 24,373,507,663
SHEH 9,215,658,593 12,697,444,036 24,233,991,806
DS 0 0 0
FSL/ ST 0 0 0
=R PN 62,599,434 143,615,875 139,515,857
JIEt 2ERtet 0 100,000,000 0
I EFRF&F 1,972 77,133 50,070,048
INFeE==p | 9,278,259,999 12,941,137,044 24,423,577,711
ZEFM 0 0 0
I EHTH 187,118,593 23,132,810 584,744,847
SIS 187,118,593 23,132,810 584,744,847
ez 8,579,599,432 11,736,282,358 22,447,489,622
*xHZ 0 0 0
EIESSI=, 511,541,974 1,181,721,876 1,391,343,242
=y 9,091,141,406 12,918,004,234 23,838,832,864
28+ -159,466,152 615,497,799 72,828,955
Ol A== 1,547,534 4,176,969 6,755,643
i &t = 212,648,730 31,565,990 0
OHOH & DXt -373,662,416 579,754,840 —80,360,260
JEt=< 0 0 775,662
ZEHIE 10,162 76,740 118,840
A E = 0 0 0
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HOH====2 10,162 76,740 118,840
JIEHHI =2 0 0 0
240|=0< -159,476,314 615,421,059 =72,947,795
HOHal & = 0 0 0
(F 1) QLYUMPEE ALES OHOK gt =2l0H0Hel BIdst BEE LEHH=E NEZM oY
22I|24s2 e FAIIMUE 22 JUs B8z BERE FAINMMNCZE L5 ASELICH
13 HEE Sete] BLZHQl =4 100 HRA0|12, A=W & 100 HR2 B=
OHOHSI M E2 100%(HI&E)2 &
Lt CHXICHEE
(Sl & ]
CHXCHEE
5 = Xl 52l Xl 40| Xl 30|
2018.10.01 2017.10.01 2016.10.01
=P\ Py 9,278,258,027 12,941,059,911 24,373,507,663
SZL0X= 62,599,434 143,615,875 139,515,857
A= SRt 62,599,434 143,615,875 139,515,857
== 0 100,000,000 0
SO HETHH O == 0 100,000,000 0
mISA 9,215,658,593 12,697,444,036 24,233,991,806
= Zd 9,215,658,593 12,697,444,036 24,233,991,806
J|EFRE&E 1,972 77,133 50,070,048
HERIISA0I=2 0 0 49,953,683
0l =0l Xkt 1,972 77,133 116,365
A e E A 9,278,259,999 12,941,137,044 24,423,577,711
JIEFR H 187,118,593 23,132,810 584,744,847
IPNIIPNR=E=, 180 0 50,620,229
s UPN= 0 4,908 2,576,000
OX=0l4 =32 187,118,413 23,127,902 531,548,618
M3 A 187,118,593 23,132,810 584,744,847
& = 8,579,599,432 11,736,282,358 22,447,489,622
0l edtH= 511,541,974 1,181,721,876 1,391,343,242

9,091,141,406

12,918,004,234

23,838,832,864

9,278,259,999

12,941,137,044

24,423,577,711

S 0H0ITHA AHS01 90 &
At

A& 1S (FH)(E28)

8,579,599,432

11,736,282,358

22,447,489,622

S 0H0ITHA AS01 90 &

7,707,296,635

9,591,382,261

16,663,663,753
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e
Am
pa
=
n
]
ol
Jz
>

Zx4 DHOICHA H=0l 90 &
_ 73,331,175 74,631,260 155,653,122
TEXFAE 1 5(FA)Ae
=X DHOICHA H=0l 90 &
_ 2,940,606 3,720,838 40,466,406
TEXAE 1 5(ZA1)CH
Zx2 0I0ICHA H=0l 90 =&
_ 189,554 0 303,159,096
TERAIE 1 5(ZA)C2
Zx4 DHOICHA H=0l 90 &
_ 0 113,098,737 6.881,254,123
NERAIE 1 5(ZA)C3
=X DHOICHA H=0l 90 &
_ 1,475,764,981 2,588,436,151 0
TETAIE | 5(ZA1)C4
Z324 DI0ICIA H=0l 90 =2
_ 119,504,225 311,969,268 479,916,948
TEXAE 1 5(ZA)Ce
Zx2 DIOICHA H=0| 90 =&
_ 2,053,719 4,751,379 12,409,937
TEXTAE 1 5(ZA)C-W
Z3t2 DHOICHA H=0l 90
10,188 10,000 10,000
TEXAE 1 5(FA)S
Z3t2 DHOICHA H=0l 90
10,186 10,000 10,000
TEXAE | 5(ZA)S-P
JIZEJH2 OHOITHA H=0l 90 Z
) 1,059.62 ,100.69 1,061.98
TNETAE 1 B(ZA) (L)
JIZEIMZ OHOITHA H=0l 90 B
983.99 1,014.74 990.15
RHERHAIE 1 & (FA)A
JIZEJHA DOICHA H=0] 90 =&
_ 992.68 1,019.99 993.72
TEXFAE 1 5(FA)Ae
JIZEJHA DOICHA H=0l 90 =&
_ 958.66 996.07 979.42
TEXAE 1 5(ZA1)CH
JIZEJHA DOICHA H=0l 90 =&
) 959.35 1,000 985.29
TEXTAE 1 5(FA1)C2
JIZEJHA DoICHA H=0l 90 =&
_ 1,000 1,011.34 989.36
TEXTAE 1 5(Z241)C3
JIZEJHA DoICHA H=0l 90 =&
) 995 ,023.85 0
TEXAE 1 5(FA)C4
JIZEJH DOICHA H=0l 90 =&
) 990.82 1,019.41 992.43
TEXTAE 1 5(ZA)Ce
JIZEJH DHOICHA H=0l 90 =&
1,005.87 ,029.68 997.42
TETAIE | 5(ZA)C-W
JIZJH DHOICHA H=0l 90 =&
) 1,000 ,023.4 ,004.1
RERAIE 1 5 (=4S
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JIZ=J12 0HOICHA 20| 90 =2
~ 1,000 1,023.7 1,004.2
KEXAE 1 S(FA)S-P
JIZ=J12 0HOICHA 20| 90 =2
~ 1,000 0 0
NEXAE 1 5(FA)C-F
Ch. &= HIAHA
(St 9]
= H AN
Kl 52l Kl 40| Xl 32l
8 =2 2017.10.02 ~ 2016.10.02 ~ 2015.10.02 ~
2018.10.01 2017.10.01 2016.10.01
2Lo(2224) -159,466,152 615,497,799 -72,828,955
E X2 214,196,264 35,742,959 7,531,305
Ol Kfz=2! 1,547,534 4,176,969 6,755,643
Gl R= =gl 212,648,730 31,565,990 0
2520l 0 0 775,662
OHOH X+ DF T OFXH! 36,478,246 634,045,747 1,166,030,875
Xl 2= 2 0H0H Xt 32,016,333 189,359,996 1,166,030,875
HRESAHE X 4,461,913 444,685,751 0
OHOH Xt£&=2F TOFXt 410,140,662 54,290,907 1,246,391,135
X 2Z=20000 Xt 58,836,504 47,080,054 755,092,855
NESHEIIXE 0 0 491,298,280
HPRESHE IR & 351,304,158 7,210,853 0
2242 10,162 76,740 118,840
OHOH =22 10,162 76,740 118,840
SHI|2=0]2(YII=&2)0I0ITHA HE0]
~ -159,476,314 615,421,059 -72,947,795
90 =& NEXE 1 S(FA)(=2=2
SHI|2=012(YII=&2)0I0ITHA HE0|
~ -236,385,647 273,506,420 -395,431,874
90 =& NEXAE 1 S(FANHA
SHI|2=012(YII=&2)0I0ITHA HE0]
~ -1,850,655 2,688,748 -9,131,950
90 =& NEXAE 1 S(FA)Ae
SHI|201 2 (Y= 2)0I0ITHA HE0]
~ -107,790 97,329 -11,951,282
90 =& XNEXAE 1 S(FA!)CH
SD|=012(ZI|==4A)0H0ICHA HE0|
_ -8,299 -315,997 -190,765,158
90 =3 XEXAIE 1 S(F4)C2
SOl=012 (Y= 4)0I0ICHA HE0I
_ 1,862,771 -4,545,207 -22,487,529
90 ZA XNEXIAE 1 S(F41)C3
SO0l 2 (YDI=&4)0I0ITHA HE0I -37,374,760 111,924,013 0
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2. (Y 4% 4 B
OLOICHA D101 90 B3 NEXAE 1 S(FA)(2E) [CHSl: BHObX} BHOKRI]
3012 5
JlZtE &1 p[EIE-T ]
ERTEI-) &0
plE]
EIES T EIES EIRS
39 =l =L =X
(EXXI24) (BXX24) (BRX24) (BXXI24)
2015/10/02~2016/10/01 51,434 | 55,621 6,706 | 18,069 30,807 | 48,510 22,447 24,370
2016/10/02~2017/10/01 22,447 | 23,839 5,914 6,296 16,625 | 17,810 11,736 12,941
2017/10/02~2018/10/01 11,736 | 12,918 627 706 3,805 4,209 8,580 9,278
(1) Ol Z2HH0l 28t MEXES EEOIAUSLICH I &0 FH2 ZAE JFECZ HHL/JUSLICH
. EREBE
OOICHA D=0l 90 B3 XNEXAE 1 S(FA)A [SH|: SHOLX} SHOR ]
B Bl
Jl2tx &1 oIzt &2
a5 (2) & 0H
plE]
T4 EIES EIRS T4
=Ll =Ll =Ll 3
(EXX2S) (BRX24) EFOES) EF RS
2015/10/02~2016/10/01 34,714 | 34,714 1,115 1,488 15,611 19,307 16,664 16,499
2016/10/02~2017/10/01 16,664 16,499 244 243 7,316 7,283 9,591 9,733
2017/10/02~2018/10/01 9,591 9,733 35 36 1,919 1,948 7,707 7,584
(=1) Ol 2610l 28t HEXNES ZEOIFSLICH J2Y TN U2 AuF JIECE HHLJASLICH
DHOICHA HE0l 90 ZA UEXAE 1 5(F4)Ae [CHD|: BHOLE} BHOLRI]
b DI
JlztE =D Jl2te &2
a3 (2y) &0
plE]
EIR EIRS EIRS 4
=L =L =L 3
(BERXE2) (BRXE2) (BRXE2) (BRXE2)
2015/10/02~2016/10/01 950 950 131 143 935 929 156 155
2016/10/02~2017/10/01 156 155 17 17 98 99 75 76
2017/10/02~2018/10/01 75 76 14 15 16 16 73 73
(=1) ol 2600l 28t HEXNES ZSOIYUSLICH J|2Y &N 2WUS BuE JIEC2 HHHJASLICH
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olmpLoE =0
nOl0|CtA HE0| 90 E2 IS TAE 12 (FANER) mH|DE| 5
00 - 545 548
Lal; Zalic 2.1 2. U6 Z,Ub
2,00, E LT AL
150, 1
1004 08
0.50,
0,00,
-0.50,
-1.00,
1,50, |
2,00, 175 i i ___
EERE 209 5234 %264 PEETES
[EH2l: %]
axg
FERRE =TT 523 525
o)1=
== HEEEY !
017/10/02~ | 2016110102~ | 201510102~ [ 201310002~ |
2018/10/01 | 2018/10/01 | 2018/10/01 | 2018/10/01
DHOICHA J=0] 90 =2
2013-10-02 -1.75 1 0.8 2.06 2.06
REXAES 1 5(FA)(2R)
"l W Xl %= 2013-10-02 1.73 2.12 2.1 2.48 2.48
DHOICHA =0] 90 =2
2013-10-02 -3.03 -0.31 -0.54 0.68 0.68
KEXME | S(FANA
"l W Xl %= 2013-10-02 1.73 2.12 2.1 2.48 2.48
DHOICHA H=0] 90 =2
2013-10-24 .68 0.05 ~0.18 0 0.84
NEXAE 1 S(FA)Ae
Hl D X~ 2013-10-24 173 212 2.1 0 2.43
DHOITIA J=0] 90 =2
2013-10-02 -3.76 -1.07 -1.29 -0.09 -0.09
RHETAE 1 B(ZA)CT
HID X~ 2013-10-02 173 2.12 2.1 2.48 2.48
DHOITIA J=0] 90 =2
2014-10-02 0 -1.33 -1.37 0 -1.03
TETAE | 5(ZA)C2
HID X~ 2014-10-02 0 161 0.4 0 0.35
DHOITIA J=0] 90 =2
2016-10-10 -2.82 - - - -0.25
RHEXAE 1 S(=AC4
Hl DXl 4 2016-10-10 173 - - - 2.15
DHOICHA =0l 90 =2
2013-11-08 28 ~0.08 ~0.31 0 0.63
RETAE | 5(FA)Ce
Hl 1w Xl = 2013-11-08 1.73 2.12 2.1 0 2.47
OOICHA H=0] 90 &H 2013-12-10 -2.31 0.42 0.2 0 1.15

ol



AERAE 1 S(FA)C-W
Bl W Xl == 2013-12-10 1.78 2.12 2.1 0 2.48
OtOICHA H=0l 90 &

2016-07-05 -1.75 1 0 0 1.08
KEXHAE 1 S(F41)S
Bl W Xl == 2016-07-05 1.73 2.12 0 0 2.1
OtOITHA H=0l 90 &

2016-07-05 -1.75 1 0 0 1.08
AETAE 1 S(FA)S-P
Bl W Xl == 2016-07-05 1.73 2.12 0 0 2.1
(= 1) HlXI== : KOSPI*9% + OH&@BP Z&MAX = =M 1-2Y*81% + {KIS SEIIXI2=(1-2Y)*55% + KIS ZII Xl =

(2-3Y)*40% + Call Xl==*5%}+10%

* EXFAIEC]
M2 AS LT

(3 2) HlnXl=2 =20

rr
[0

A =
g2+ S

HFU2H 2019 28 6 YNA = [KOSPI*9% + O BP

SENHAEN RUEE 2+

u]

! H

bl

=35
[=]

0

SR == =20 1-2Y*91%] It

U oIS Aois
TELsolE 0|
—o-0I0ICHA HE0| 90 S AIE R 15 (ZA)SE) HID K4
5,55
.00 402
.00,
5,00, 10 i
4,00, 2 ] ;
300 /)E\ Y Iml / 1l
200418 = === __.&,—/"
1,00} // s
0,00,
1 o0k298
20002
'3'%?564 EEREEN EEEEEN RN 2 547
(S %]
AD1EX | A22EX | H234EX | H24dE | Hos5dn
2017/10/02 2016/10/02 2015/10/02 2014/10/02 2013/10/02
== e
2018/10/01 2017/10/01 2016/10/01 2015/10/01 2014/10/01
OOICHA H=0] 90 A
2013-10-02 -2.99 4.02 1.04 1.7 5.55
TETAE | B(=A)(28)
Hl 1w Xl = 2013-10-02 1.16 2.68 1.84 3.05 3.18
OOICHA H=0] 90 A
2013-10-02 -4.25 2.67 -0.34 0.28 4.08
TETAIE 1 5(ZA)A
"l Xl %= 2013-10-02 1.16 2.68 1.84 3.05 3.18
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DHOICHA H=0l 90 E

2013-10-24 -3.91 3.05 0.02 0.64 0
RETAE 1 B(FA)Ae
=[FMPNES 2013-10-24 1.16 2.68 1.84 3.05 0
OroICtA H=01 90 &

2013-10-02 -4.97 1.89 -1.12 -0.49 3.28
RERAE 1 B(FA)CT
=[FMPNES 2013-10-02 1.16 2.68 1.84 3.05 3.18
OroICtA H=01 90 &

2014-10-02 0 0 -0.82 -0.2 0
RERAE 1 B(FA)C2
=[FMPNES 2014-10-02 0 0 1.84 3.05 0
DHOICHA HEZ0| 90 S

2016-10-10 -4.04 2.9 0 0 0
RETHAIE 1 5(FA)C4
=IEMPNES 2016-10-10 1.16 2.68 0 0 0
OLOICHA H=0l 90 =&

2013-11-08 -4.03 2.91 -0.11 0.51 0
RERAE 1 5(FA)Ce
Bl W Xl == 2013-11-08 1.16 2.68 1.84 3.05 0
OLOICHA H=0l 90 &

2013-12-10 -3.54 3.43 0.39 1 0
RETAE 1 B(FA)C-W
Bl W Xl == 2013-12-10 1.16 2.68 1.84 3.05 0
OLOICtA H=01 90 &

2016-07-05 -2.99 4.02 0 0 0
NEXAE 1 S5(FA)S
=[FMPNES 2016-07-05 1.16 2.68 0 0 0
OLOICHA =01 90 &

2016-07-05 -2.99 4.02 0 0 0
RETAIE 1 S(FA)S-P
=[FMPNES 2016-07-05 1.16 2.68 0 0 0
(1) Bl Xl : KOSPI*9% + OH&BP Z&EMAX = =M 1-2Y*81% + {KIS SHIIX=(1-2Y)*55% + KIS SI|XI==
(2-3Y)*40% + Call XI&=*5%}*10%

SIS
=2 o

=

* EXHE S U2E 2019 28 6 20X = [KOSPI*9% + OH& BP

ZEWRAXS 2D 1-2Y*91%] It

NEZEASLICH
(= 2) HRX$9 <AUdENEsE 2224 S EARREN BUEEsE B Y HE0| BHYE X LASLICH
Ch. ABEXI|IRO HaRA
OIOICHA R =3 DEXME(RHZE) [2018.10.01 & / SHH : BHOIRI 9%]
=2 I ASE =1 PN
Sste EDIH=
&lstE R} 2SS A J|Ef KHAFS oM
e =4 owz |os , | BU |z AST | JIEH | 2 o3
=2
st 0] 103,051 0 0 3 0 0 0 0 159 | 3,053 | 106,266
T o] (98.97)] (0) O O] O () ©) | (0| (0.15)|(2.87)| (100)
e 0] 103,051 0 0 3 0 0 0 0 159 | 3,053 | 106,266
T ©)| (96.97)| (0) | O] O (©o )| (0] (0.15)|.87)| (100)
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(= 1) H=2 TESSEMNIT AAEX HH HIS
JIE} 3%
= Q02 %
CHEH2 =2 1007
ZLHOHE &F o
A 9
OFOICHA =0 3 ZEXE(FA) [2018.10.01 & / S : EBHOLRI o]
=& AL Al S8 XA
=5ty =S
ABE X LS4t JIEF KHokE oH
2= =4 W | oS 2| &= ASTHA | JIEH | & o2
s
B 23,469 0 0 0 0 0 0 0 492 | 5,130 | 29,091
tistol=
(80.67) | (0)| (0) 0)| (| (0) (0) (0) | (0)| (1.69) | (17.63) (100)
B 23,469 0 0 0 0 0 0 0 492 | 5,130 | 29,091
KHAHE H|
80.67) | (0)| (0) 0)| (| (0) (0) (0) | (0)| (1.69) | (17.63) (100)
(1) H=2 TESENIF AAEXM HH HIS
21E} 18%

Iz 0S 2%

CHE =2 1007

OHOICHA =0/ 90 =2 MEXAE | 5(FA)(2L) [2018.10.01 BXi / Sl @ B4OHR %]
= UL ALS S XAk
Eor eIt E
AISHE SS4 JIEF | RH&HS oH
S E R ERNE J =Y | =l MESTA | JIEH| 2 H2
=5
ol o] o 9.216| 0 0 ol o 63| 0| 9278
hetol =
)| (0)] (0) (99.33) 0) | (0) (0) 0)| (0) (0.67) | (0) (100)
] ol o] o 9.216| 0 0 ol o 63| 0| 90278
RHAREE
)| (0)] (0) (99.33) 0) | (0) (0) 0)| (0) (0.67) | (0) (100)
(= 1) HIZES WBEXIIT HAEY OH HIS
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