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FAIHL] A5 & 284 SO

= YR MHF

JEO| et A=
o

FABIALS| QR ZAL| et HEO 2o 7|FeAZ =0 2l Ad
[u]

o, S MEA R CHet S[AIZAFES X ZAKR|H2 CHEat ZELICh
7| S|AIZAE R HAL|A
A 17| (16.12.28-17.12.27) S| A\ ZEAL O|CHA SHTAKEE Qle
A 27| (17.12.28-18.12.27) S| A\ ZEAL O|CHA SHTAKEE Qle
A 37| (18.12.28-19.12.27) S| A\ ZEAL O|CHA SHTAKEE Qle

7t QomRHE

(B2l - 3)

CHAIH R E
5t 2 A 37| A 27| A 17
© B (2019.12.27) (2018.12.27) (2017.12.27)
28t 5,580,745,458 5,244,684,016 4,853,747,160
/53 5,496,338,836 5,132,495,561 4,580,328,160
sz 2 o=z 84,406,622 112,188,455 273,419,000
7|EFARLE 1,328,097 10,144,294 177,748
AHEEA| 5,582,073,555 5,254,828,310 4,853,924,908
1= 22,209,391 32,057,771 21,024,519
BHEA 22,209,391 32,057,771 21,024,519
o= 5,277,207,059 5,485,004,157 5,074,202,537
o|zd= 282,657,105 -262,233,618 -241,302,148
A=A 5,559,864,164 5,222,770,539 4,832,900,389
EAAIMN
3t = A 37| A 27| A 17
° B (18.12.28~19.12.27) (17.12.28~18.12.27) (16.12.28~17.12.27)
2859 556,362,873 -52,601,874 -155,931,927
O|A =< 1,669,486 2,253,580 2,778,799
OHOH /B 7EAt2 (&) 554,693,387 -54,855,454 -158,710,726
28H|& 84,057,449 86,955,141 86,950,422
HTSALE 83,935,209 86,812,023 86,784,619
OO <=~ 0 15,758 45,233
7|EH|E 122,240 127,360 120,570
F71&0(¢ 472,305,424 -139,557,015 -242,882,349
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OjOHS| 2

69.18%

22.60%

102.24%

H

)
7t

AN AN 4N AN
N IZ 1

Lt CHRICHZR &

dg ZE Ji7 SO WRAHOE LRS FAPIMOR Lpwo AEFLICL 1
k7 27} 100 O4Rl0|T, FAMETOY 5t 100 21Ul FS HHEHES 100% (A7]R) 2 BLict.
) URIHZE 2 £QAAAE 83| ET0[Z(0] BAIY LAEINE £5

fof ZoIzt & ULt

QOPRHE A 3 Of0fSIZ0fRt FAOIol Hset HES LiEfhE AEZAN oY 28 7I2 Sot j=dt
A Soro] W

(591 : 2)

2t 2 H137] H27] A7
(2019.12.27) (2018.12.27) (2017.12.27)
=8t 5,580,745,458 5,244,684,016 4,853,747,160
AZHM 2= 84,406,622 112,188,455 273,419,000
ALt 84,406,622 112,188,455 273,419,000
7/5# 5,496,338,836 5,132,495,561 4,580,328,160
FUSH 5,496,338,836 5,132,495,561 4,580,328,160
7|EFARLE 1,328,097 10,144,294 177,748
WeR7tSHOeT 1,271,571 10,031,003 0
0|40z} 56,526 113,291 177,748
A4 EA 5,582,073,555 5,254,828,310 4,853,924,908
7 |EREAH 22,209,391 32,057,771 21,024,519
SilA|0|AE= 1,290,936 10,341,241
02 E28+s 9,442,263 9,175,662 8,447,138
IR =il R 10,792,803 11,875,750 11,963,728
= e 472,108 458,780 422,353
0|A|EAREr e 202,331 196,618 181,006
FROZEZ 8,950 9,720 10,294
EHEA 22,209,391 32,057,771 21,024,519
1.9 = 5,277,207,059 5,485,004,157 5,074,202,537
2. 0|9 = 282,657,105 -262,233,618 -241,302,148
a4 2 g A 5,559,864,164 5,222,770,539 4,832,900,389
24 22EA 5,582,073,555 5,254,828,310 4,853,924,908
Lz 5,227,186,508 5,485,004,157 5,074,202,537
71274 1,066.37 963.13 969.27
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(591 : 2)

A37| A27| A17]
a4 = (18.12.28-19.12.27) | (17.12.28-18.12.27)| (16.12.28-17.12.27)
2 o 2 o
284+dE=282L4Y) 556,362,873 ~52,601,874|  -155931,927
£24) 1,669,486 2,253,580 2,778,799
0[2¢4:2) 1,669,486 2,253,580 2,778,799
ofofRjolt Bkl 554,765,862 27,181,905 958,612
A= Z 0ot 45,468,291 7,303,461 958,612
HEZHLIIH) 509,297,571 19,878,444 0
OHOfRFATH Bk 72,475 82,037,359 159,669,338
A3 ool 242 72,475 2,663,115 463,218
ALZHYIAE 0 79,374,244 159,206,120
28 8 84,057,449 86,955,141 86,950,422
28448 37,741,703 36,763,782 34,855,184
P ] 43,497,708 47,422,292 49,439,812
] 1,887,063 1,838,172 1,742,742
ARaEtrsR 808,735 787,777 746,881
o4 0 15,758 45,233
7IEr28HIS 122,240 127,360 120,570
71010l (T HIIAEY) 472,305,424 |  -139,557,015|  -242,882,349
FEHA0|Ql (s FHTAAA) 90.73 -25.96 -48.32
2. Az 4 A sHjf H4F
7h. ER{AECIOLIS|ORIOS RAMEAIEH FA| 25 THAH]
[SHl : Ut ot
sz 22 T L Jlie @
izt FIes FIns ERS ERS
@ | 29 | @n | 3w | @ | 3 | @n | 3o
Az Az Az Az

2016.12.28-2017.12.27 4,976 4,976 5,164 5,166 156 156 5,008 4,854
2017.12.28-2018.12.27 5,008 4,854 3,427 3,351 2,990 2,908 5,445 5,244

2018.12.28-2019.12.27 5,445 5,244 2,914 2,850 3,132 3,070 5,227 5,581
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L 442M3-2maf01(A)
i) : Ut uot
: AP &
18z 2 55 (2%) & ekl
712t 2 2 25 FTBS
@4 | 2w | @n | 2w | @x | 3w | @n | a3
Al Al A Al
2016.12.28-2017.12.27 2,475 2,475 2,529 2,530 49 49 2,481 2,369
2017.12.28-2018.12.27 2,481 2,369 73 71 1 1 2,552 2,388
2018.12.28-2019.12.27 2,552 2,388 1 1 63 63 2,490 2,546
Ch 4424322191 (Ae)
ro] : oKz} ok
: SO &
la= 2 558 & e 2
712t Z 2t EJES 1PN
@4 | 2w | @n | 2w | @x | 3w | @n | a3
A4 Al A A4
2016.12.28-2017.12.27 0 0 1 1 0 0 1 1
2017.12.28-2018.12.27 1 1 6 6 1 1 7 6
2018.12.28-2019.12.27 7 6 34 35 1 1 40 41
Bt £4ROYT-QmalRl-BAHZ (CT)
(9l : uhota uore)
: AT &

Tla= 2 ERIC) & g 2

712t 2t 24 EIES EIES

@ | 24 | @ | 2w | @ | 3 | @y | 3
254 Az 254 254
2016.12.28-2017.12.27 2,500 2,500 2,505 2,505 0 0 2,505 2,379
2017.12.28-2018.12.27 2,505 2,379 551 535 2,714 2,578 342 317
2018.12.28-2019.12.27 342 317 5 5 346 341 0 0
0. 4420[Y7-QT2lel-BAHZ (C2)
[l : sHpiz) Mot
: SO &
71z 2 S5 S0y skl
7zt TN TN TN TS
@ | 3 | @n | 3w | @n | 3w | @n | 39
254 Az 254 254
2017.12.28-2018.12.27 2,375 2,379 2,387 2,387 0 0 2,387 2,327
2018.12.28-2019.12.27 2,387 2,327 198 206 2,476 2,423 109 116
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. S4E0[YP-Q T2l B4 (C3)
: S B
18z 2 55 (2%) & ekl
712t 2 2 25 FTBS
@t | 3 | @ | 3 | @n | 3 | @n | 3
Al Al A Al
2018.12.31-2019.12.27 2,316 2,317 2,422 2,432 5 5 2,418 2,636
A, 44203722191 (Ce)
[rel : by syor)
: S B
= 2 25 (2%) ] ke 2
712 ETPS TP ETPS ETPS
@ | 3 | @ | 39 | @n | 3 | @n | 3
A4 Az A A4
2016.12.28-2017.12.27 0 0 109 110 26 26 83 79
2017.12.28-2018.12.27 83 79 338 331 230 223 179
2018.12.28-2019.12.27 191 179 18 18 148 149 63
of. 4420H7-2Tatel-HeIZ (Cp)
[l : Utz siore.
: ST &
ez e 55(2%) & e 2
712 ETP e ETPS ETPS
@ | 3 | @ | 3 | @ | o3 | @n | 3
A4 Al A A4
2016.12.28-2017.12.27 0 0 0 0 0 0 0
2017.12.28-2018.12.27 0 0 0 0 0 0 0
2018.12-28-2019.12.27 0 0 0 0 0 0 0
3, 44 20/27- 22kl (5)
(ol : otz
: AT & ;
= 2 ERICR) £ e 2
712 ETP ETes TS TS
@ | 2 | @ | 2w | @ | 3 | @H
A Al A Az
2016.12.28-2017.12.27 0 0 0 0 0 0 0
2017.12.28-2018.12.27 0 0 0 0 0 0 0
2018.12.28-2019.12.27 0 0 0 0 0 0 0




3. 4 B0/27-LaklAH-THIAZ(S-P)
THl - SHOFZ) EHOF
: ST &
18z 2 55 (2%) & ekl
712t 2 2 25 FTBS
@t | 3 | @ | 3 | @n | 3 | @n | 3
Al Al A Al
2016.12.28-2017.12.27 1 1 17 17 15 15 2 2
2017.12.28-2018.12.27 2 2 21 21 19 19 4 4
2018.12.28-2019.12.27 4 4 0 0 3 3 1 1
7t 4420/87-22k0l-#2 X (Cp-E)
[rel : ok wyore)
: ST &
la= 2 558 & e 2
712t Z 2t EJES 1PN
@ | 3 | @ | 3 | @ | 3 | @n | 3
A4 Al A A4
2016.12.28-2017.12.27 0 0 2 2 0 0 2 2
2017.12.28-2018.12.27 2 2 0 0 0 0 2 2
2018.12.28-2019.12.27 2 0 0 0 0 2 2
€}, 442087-0m2lel- 243 (Cp2)
[l : Uty uor)
: AT &
Tla= 2 ERIC) & g 2
712t 2t 24 EIES EIES
@ | 24 | @ | 2w | @ | 3 | @y | 3
Azt Az At Azt
2019.11.05-2019.12.27 1 1 156 153 0 0 156 155
of, 4420/27-2akel-ElAeiZ (Cp2-E)
(Sl : uoray, uor)
: AT & ;
= 2 ERICR) £ e 2
712t TS ETes TS TS
@ | 24 | @ | 2w | @x | 3 | @n | 3
Azt Az At Azt
2019.12.11-2019.12.27 0 0 0 0 0 0 0
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3. YHEAIT 284

CHQ| EAMAHE 0] EXMEL| T HTHS Ligp
Z0l= SxfAf| EXTCI| =22 o0kt ANE HOR AT 4SS Y
S 4082 TR £9/8 HS 42 LI ZeLC,

HTF 4018 Y ATY 20S0) B YEE ZHMDN EE £

=

* 0jiel 2841

AN ZAT|IFUR MYE £0IER

A FAAYe &2 I TE 5 ALER EERE 2QISIe{0F FLCH.

7t AT +AEHH 7IF)

i
L
%5
Fl'F

(%)
12 - 10,85 B ER{AECHO|LLIOIA|CHE BRE RIS AL S S TIHEE]
10 -
B il
& 495
4
221 221
2 il
2314 2|3 244 2|2 34 2354 HHUo|5
z14d 2z 24 2z 3W 2Z254E MdAUo|:
7|2t HHd 18.12.28 17.12.28 16.12.28 HyY
~19.12.27 ~19.12.27 ~19.12.27 ~19.12.27
Cto[Lt2]OLAlOF 10.85 4.95 2.21 - 2.21
16.12.28
FUAEHEM 4.69 6.48 5.61 - 5.61
£ABME-QIFI0I(A)  16.12.28 9.27 3.45 0.74 - 0.74
£4TMZ|-22101(Ae) 16.12.28 9.65 3.81 1.09 - 1.09
FR0[ZF-202401-
| 16.12.28 12.73 4.8 1.41 - 1.41
BH2A1ZHCT)
FR0[ZF-202401-
| 17.12.29 9.07 - - - 3.12
H2A1ZHC2)
$420|1F2-2DT2101-
] 18.12.31 - - - 9.10
HA1ZH(C3)
SR04~
16.12.28 9.49 3.66 0.94 - 0.94
2221(Ce)
+4R0|1AF-2T2101-
16.12.28 9.27 3.44 0.73 - 0.73
7HeIHZ (Cp)
SR04~
_ 17.01.05 9.82 3.93 - - 1.23
2214 (S)
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4£420137-

221 -7HIHZ 17.01.05 9.73 3.89 - - 1.17
(5-P)
4420[37-22f0-

16.12.28 9.64 3.8 1.08 - 1.08
Q1% (Cp-E)
FON TREN-E-CTTN

19.11.05 - - - - -5.23
Bl (Cp2)
4420[87-22f0-

19.12.11 - - - - 1.72

E|2H=(Cp2-E)

Z1) BIEAIS : O] EANERS 0| S44 HIZL k53 A4 0, HILAISE AM5HA UUBLIC,
%2) GBI 2B Y 712t SO0 £H4USS JSHWBYALR AN HOR YT Soto| W +048S
LIERE S/t

% 3) IBI4UE IUDE DS FF £AZAS UG08 SAN(HH)E 71RO ANHASLIL. 0] 2

FALEN AL s2AB0= 28RS, S FARMIEY Bitkls B4 S0| HHEER] E¥SUCH
T 4) 2UE HIY(%)2 HT 7|25 HEFA || FEitE T2 E0| BEHAIE LIEH = +2|YLICt

Lt HEE 2E 0| (MH 7IE)

22 19x 22 249x 22 39x 22 493 22 5HE

7|2t 18.12.28 17.12.28 16.12.28
~19.12.27 ~18.12.27 ~17.12.27
CtO|L}2{OFA|OF 10.85 -0.63 -3.07 - -
£24RMZ|-QTAOI(A) 9.27 -2.06 -4.48 - -
FeRMZ-22121(Ae) 9.65 -1.72 -4.14 - -
£420|13 -2 T|0l-H4H|2Z
) 12.73 -2.58 -5.05 - -
$420|13 -2 T01-H4H|2Z
2 9.07 -2.51 - - -
$420|13 -T2 01-H4H|Z 9.03
(C3) '
£420|27-228191(Ce) 9.49 -1.86 -4.28 - -
£420|1A2-2T20l-Jj012
(o) 9.27 -2.07 -4.48 - -
p
£4R0|1YF2-220l-7j1HZ
(Co-B) 9.64 -1.72 -4.15 - -
o-

420|122 -221014(S) 9.82 -1.64 -3.99 - -
£4R0|13Y2-220l40 -

9.73 -1.65 -4.07 - -

HAHZ(S-P)

45



C. EHEp|Fel AR 74 Bg
- E{AE ClO|L}2IOLA|O} SR ERIAEHFAI-T

[2019.9.30.344 / T+2:%]

_ 4 . -

SSEAE 33 Ho|LE
Long Short

s 28.31 -27.42 - -
CEal 23.61 -19.13 - -
Cietil= 13.41 -6.55 58.72 22.98
ol 10.72 -0.28 - -
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