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FAIHL] A5 & 284 SO
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= YR HEYEH 2ot AArs FASIALL] R LA 2ot HE st 7|RIA7IE0 2lsh 2
o, S MEA R CHet S[AIZAFES X ZAKR|H2 CHEat ZELICh
7| 2k 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
Al 37](#71) (18.12.28-19.06.27) - -
7t 2AMeEE
(el : @)
CHRICHZ &
5t = H 3 71(t47]) H27| 17|
c B (2019.06.27) (2018.12.27) (2017.12.27)
&ALt 4,999,057,276 5,244,684,016 4,853,747,160
/54 4,875,079,851 5,132,495,561 4,580,328,160
=z 2 Hxz 123,977,425 112,188,455 273,419,000
7|EfARLE 1,077,825 10,144,294 177,748
AMEA 5,000,135,101 5,254,828,310 4,853,924,908
7|EtRZ 980,866 32,057,771 21,024,519
SHEA 980,866 32,057,771 21,024,519
H2 5,187,316,857 5,485,004,157 5,074,202,537
olezd= 211,723,262 -262,233,618 -241,302,148
A2E3A 5,399,040,119 5,222,770,539 4,832,900,389
EAAIMA
5t = A 371(47]) 27| 17|
° B (18.12.28~19.06.27) (17.12.28~18.12.27) (16.12.28~17.12.27)
=&+ 18,384,621 -52,601,874 -155,931,927
0|Ar=2] 938,561 2,253,580 2,778,799
OHOH/B7FRE (&) 17,446,060 -54,855,454 -158,710,726
2848 42,131,287 86,955,141 86,950,422
ZASAE S 42,069,277 86,812,023 86,784,619
oot <=2~ 0 15,758 45,233
7|EHH|& 62,010 127,360 120,570
g71&01 -23,746,666 -139,557,015 -242,882,349
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fof Eolgt 4 UgLCt,

(591 : 2)

" = HI371 (2421) H127| Ao
(2019.06.27) (2018.12.27) (2017.12.27)
=8t 4,999,057,276 5,244,684,016 4,853,747,160
AZHM 2= 123,977,425 112,188,455 273,419,000
ALt 123,977,425 112,188,455 273,419,000
7/5# 4,875,079,851 5,132,495,561 4,580,328,160
FUSH 4,875,079,851 5,132,495,561 4,580,328,160
7|EFARLE 1,077,825 10,144,294 177,748
WeR7tSHOeT 951,438 10,031,003 0
0|40z} 126,387 113,291 177,748
A4 EA 5,000,135,101 5,254,828,310 4,853,924,908
7|EHR Y 22,071,080 32,057,771 21,024,519
SilA|0|AE= 980,866 10,341,241
02 E28+s 9,486,288 9,175,662 8,447,138
IR =il R 10,917,436 11,875,750 11,963,728
= e 474,308 458,780 422,353
0|A|EAREr e 203,272 196,618 181,006
FROZEZ 8,910 9,720 10,294
EHEA 22,071,080 32,057,771 21,024,519
1.9 = 5,191,209,038 5,485,004,157 5,074,202,537
2. 0|9 = 186,740,867 -262,233,618 -241,302,148
a4 2 g A 5,377,949,905 5,222,770,539 4,832,900,389
FHe A2EA 5,400,020,985 5,254,828,310 4,853,924,908
Lz 5,187,316,857 5,485,004,157 5,074,202,537
71274 1,040.82 963.13 969.27
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(591 : 2)

2371 (2471) 327 A1
o 5 (18.12.28-19.06.27) | (17.12.28-18.12.27)| (16.12.28-17.12.27)
a2 o 7 o

2g+EE28 LY 18,384,621 ~52,601,874 |  -155,931,927
Eape] 938,561 2,253,580 2,778,799
oj42) 938,561 2,253,580 2,778,799
ofohzjolat Htxte) 17,518,535 27,181,905 958,612
ZEEE e 17,518,535 7,303,461 958,612

e 72,475 19,878,444
LSRR 72,475 82,037,359 | 159,669,338
ZEEEULEIES 18,384,621 2,663,115 463,218
gAY 938,561 79374244 | 159,206,120
28t 8 42,131,287 86,955,141 86,950,422
28442 18,840,622 36,763,782 34,855,184
HOj442 21,882,917 47,422,292 49,439,812
rEasR 942,020 1,838,172 1,742,742
ARaEaE 403,718 787,777 746,881
ofof -4 0 15,758 45,233
JIEr28HIS 62,010 127,360 120,570
IR01%| (B Wrlead 23,746,666 |  -139,557,015 |  -242,882,349
argeolelEE HTRaY -4.48 -25.96 4832

2. AE 23 U Eof
7t ER{AECIOILIZIOIONS BA S AHIE (241 23T 4]
[Srl : shorzt oty
itz zm T L ol 23
i e e e e
@t | 3w | @ | 39 | @n | 3w | @n | 3o
A4 A4 A4 A4

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
2018.12.28-2019.06.27 5,445 5,244 2,655 2,575 2,913 2,839 5,187 5,399
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Lt 44242-2Tak0l(A)
9l : otz uHI)
: AP &
18z 2 55 (2%) & ekl
712t ETP Ens ETP Ee
@4 | 2w | @n | 2w | @x | 3w | @n | a3
Al Al A A
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
2018.12.28-2019.06.27 2,552 2,388 1 1 43 43 2,510 2,520
Ch 4424322191 (Ae)
ro] : oKz} ok
: SR 3
la= 2 558 & e 2
712 EIES E ETP ETPS
@4 | 2w | @n | 2w | @x | 3w | @n | a3
Al Al A Al
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
2018.12.28-2019.06.27 7 6 32 32 1 1 37 38
Bl $4R0[AT-QTRII-BAHZH(C)
(9l : uhota uore)
: S 3
Tla= 2 ERIC) & g 2
712t 2t 24 EIES EIES
@ | 24 | @ | 2w | @ | 3 | @y | 3
254 Az A Az
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
2018.12.28-2019.06.27 342 317 4 4 346 341 0 0
OF. $420[37-QTRII-BAHZH(C2)
(9l : otz wore)
: SO &
71z 2 S5 S0y skl
7zt TN TN TN TS
@ | 3 | @n | 3w | @n | 3w | @n | 39
Az Al Az Az
2017.12.28-2018.12.27 2,375 2,379 2,387 2,387 0 0 2,387 2,327
2018.12.28-2019.06.27 2,387 2,327 197 204 2,383 2,324 200 209
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2t 4420127-28101-H3HZ (Cp-E)

] ELHHE .
7|2tz 23 R = TNk @2
712t ET ET ET ETRS
@ | 3 | @ o | @ | 39 | @ | 3y
Ag4 A4 A4 Ag4
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
2018.12.28-2019.06.27 2 2 0 0 0 0 2 2
3. UTYEA|Te R84
CH3Q| EAMME o] EAMMEIS| Bp HIHS LIEKS & 0j2o] RBHIIE BASHE A2 ofgLich SapuH
Z0|c EXAf0] EXTTO| SRS C2luat ANE JOR HHTF $UEL Y| St WI4IES, ¢
£ 50182 I 4918 HEHS LiEM HLIC
T S0E 9 dEE LojB0 T e SEUTN 5 ExEUMe HA|EUZ AHS BN
A SRl 40182 37 T 4 Y00z HE2 Helsiolof B,
7t AT SASMY 71R)
(5511
| 360 = {4 EC10|LIRIOMAOFS BARAHIS [FA 2 8- IHYH]
3.5 -
3 -
2.5 -
2 1.61
1.5 -
1 -
0.5 -
0 ; : . .
ziz2 21234 2254
2214 oz 24 I 3W  HIAsH  HHAS
712 23 18.06.28 17.06.28 43¢
~19.06.27 ~19.06.27 ~19.06.27
Cto|LtalotAlof 3.60 2.14 - - 1.61
16.12.28
FUEHSY 8.15 6.24 - - 5.81
seafdF-2z201(A) 16.12.28 2.11 0.67 - - 0.15
TraMZ-22121(Ae) 16.12.28 2.47 1.02 - - 0.51
FeR0YF-202101-
) 16.12.28 5.34 1.98 - - 1.07
HAHZH(C)
SrR0[PA-2=ERI- 17.12.29 1.92 - - - 3.06
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A2 (C2)

442037~

16.12.28 2.32 0.87 - - 0.36
2221(Ce)
£4F0|1Z1-2m3f0l-
16.12.28 2.1 0.66 - - 0.15
H?JEE.‘(Cp)
FrE0|13S-
17.01.05 2.60 1.15 - - 0.64
%EP'*M(S)
Frg0|13S-
QEPl o -7HQIH 17.01.05 2.54 1.09 - - 0.58
(S-P)
**EUIR'?-QEH’_‘-
16.12.28 2.46 1.02 - - 0.50
1) IIi |+~ : 0] $XWE*° EtMero| EMA H| 7HSSH |47t G101, HIWA|SE R|HSHA| AUSLICE
F2) GET SAE2 o 7|17 SAQ| FAHPUES J[SHEFUACR AMSH Ao R Y72 SOt HF £+AUES
LIEH= 2 % LIC}.
F 3) dGFLAUE JoEs RE 5 2ASHS STot0 285t EA r_ Ef (A E 7IF22 AgotRSLICt 0] 42
EZHLEH (A 2| 0= 2B, S EAMIE Rutzl= B4 50| YHIER| oiRtEL
F 4) £UE HEH(%)2 oY 7|12t5Qt UBEA7| Q| HBMIE 74050 BEHAE LIEH = £[LCH
Ll A fAUE Z0| (MA 7|&)
22 149z 22 249a 22 34ak 22 43z 22543
7|12t 18.06.28 17.06.28 16.06.28
~19.06.27 ~18.06.27 ~17.06.27
CIO[Lt2]OFA[OF 3.60 0.70 -0.23 - -
g MR- m2ol(A) 2.1 -0.75 -0.95 - -
4G M2|-22101(Ae) 2.47 -0.40 -0.78 - -
22E0|AF7-2I20l-H4H |12
5.34 -1.27 -1.25 - -
(C1)
22E0|A7-2I20l-H4H |12
1.92 - - - -
(C2)
FoRr0|1YF-22121(Ce) 2.32 -0.55 -0.85 - -
22g20|2R2-2O20l-JoIH =2
2.1 -0.76 -0.95 - -
(Cp)
seE0|AF-2ER1-711HF
2.46 -0.41 -0.78 - -
(Cp-E)
22 20|A1-221014 T (S) 2.6 -0.28 - - -
Feg0|YF-2211450 -
2.54 -0.33 - - -

H‘?JE%(S—P)
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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 - -
QI=H|A|OF 6.60 -0.84 - -
CHEt 4.71 -8.64 - -
Z2j|0[A|OF 411 -3.53 - -
23 4.05 -0.68 - -
dotxE 3.69 -1.54 - -
Elf= 3.61 -7.75 - -
EL 1.32 -0.79
o= 1.26 0.00
U3 - -1.06
AR 105.40 -78.23 58.72 22.98
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