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M(EH4=-HE KT 7|F)2E LH+0| A=t Ch (A 3| A AL : 2023.01.02 ~ 2024.01.01]
THACHE2 CtEat 22 HE2 ZaSH, ME X|& Y2 HE HE Mdojgd = US|
- TUFAO0l =8, SUAMHO==2, FUHIFY0i0l=5, 7|ElOj0l=8, E257/HF+E, swap 02, CHAt
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H3& HSEX7|7e 2fF % 284H S0 2 Ar
1. xHDR-I
O EXtAEIOl R EE QF LA &3 HEO 2t 7|Y2A7|E & HHEXA7|Fof 2ot 2[AH 7| &0
et ZHeRAen, & MEMEO CHsh 2|AZAMER X ZAte|HdE Ch3at Z&L ot

71 S| A Z AL QI LAl A

Xl 2071( 2023.01.02 - 2024.01.01 ) ME 3| A ol PSP

A 1971( 2022.01.02 - 2023.01.01 ) A& 3| A ol PSP

M 1871(2021.01.02 - 2022.01.01) M5 A ol eSPs|
F1) HAIEH X1|264£(§I74I7=.*A+ HEHA)O| 2S5t HEHFEAZ|Fo| XAtEAO0| 3009 ) 052l A2 £ HEEF
X}7| o] RHAFS 0| 300209 £t 5002 Y O[Stel AREAM A 7|Zte| LUM B F240ZH|3E 2t 9| o= BiLt
Ol siEdt= & Ol e7HEHZt UAFASHS F7IE YASHA| Y2 R0 = 2AA LA 2| A ZAZE HA E L T,
7t QA REHEE (CHRl: &, %)

ST MFLEE
o 2 H 207]| H 19 7] H 18 7]
(2024.01.01) (2023.01.01) (2022.01.01)

28 Atit 302,570,724,924 277,218,346,418 364,598,276,474
o 297,023,351,931 276,448,721,166 353,830,018,467
ol & & 0 0 0
S/ HER L 0 0 0
o= A oxa 5,547,372,993 769,625,252 10,768,258,007
7|Et 2ERHLt 0 0 0

7| EFRAE 10,584,304,289 9,104,741,691 10,426,966,651

NN 313,155,029,213 286,323,088,109 375,025,243,125

&2 0 0 37,000,000,000

7|ERERY 205,732,207 190,583,733 226,304,880

FHEA 205,732,207 190,583,733 37,226,304,880

e 294,131,086,537 284,581,978,948 325,306,922,969

FAxda 311,693 1,467,666,786 209,693,075

o|9Add= 18,817,898,776 82,858,642 12,282,322,201

INE | 312,949,297,006 286,132,504,376 337,798,938,245

ST &AM
- = Hl 20 7| H 197 H 18 7|
(2023.01.02 - 2024.01.01 ) | ( 2022.01.02 - 2023.01.01 ) | ( 2021.01.02 - 2022.01.01 )

2859 17,697,214,971 -9,616,707,754 -2,326,298,685
O|At==< 7,462,958,905 6,081,225,352 5,945,117,065
Hi =2 0 0 0
o o /8 ZF R () 10,234,256,066 -15,697,933,106 -8,271,415,750

7|Et=9] 857,988 45,685,278 21,147,729
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= &H[& 727,274,185 760,558,496 944,289,212
ZHAD|AL H 726,424,185 757,795,996 937,776,712
ojof === 850,000 2,762,500 6,512,500
7|EtH| & 65,297,084 74,909,716 89,130,887
7|0 16,905,501,690 -10,406,490,688 -3,338,571,055
ojof 2| ™= 0.00 0.00 0.00
F1) QAMMEEE AreES Oi04220|2t FAOfOjo| BIMS M E UEHWE= XHEN siY 2&7|2ts0h =gt F
ATt S 22 7|7tset BRHoE HRFoh FAVIMOZ LR0| AETLCH 12AH eS| HREQl FAEXFR
7b 10040|1, FAEZH ot 1009 Q! 22 Ui E2 100%(H7|FE)2 Lt
F2) ? MEMNEE 28 HEE UH2E MEHIIJFESLICE CHE HEMEIES| FA X XAt2ed=h &AM H|E
gd=Ee 4 NE BF £ASHl Y &5 S Tatst FAYLICH
F3) 7|Efedole SHUNO ME =8 =9 0| ZEJSL|C}
207| 0.86"4THRl, 197| 456954 THRl 187] 21.1550HR 2hAd
F4) J|EH| 80l= SHXY0| IHE +=4+& H|E S0 Zatx|A&ELCt
Z2 3ZAH AL 7|2t 7| EE glE
<28IPd0M 2= HefH| 8> (THR: BHEERL 9%)
o = &H7](2023.01.02 - 2024.01.01 ) M7[(2022.01.02 - 2023.01.01)
N A= 7efd|& Ao el
g = A = ZETEETE] A = ZETETE]
(B) (B/A) ®) (B/A)
4 - - - - - -
FAolQSHME §) - - - - - -
BEA - - - - - -
YL I A E 35,502 0.8500 0.0024 119,987 3 0.0023
UMY E - - - - - -
7|EKREPO,LHALE &) 1,139,696 1.6541 0.0001 4,321,741 8 0.0002
A 1,175,198 2.5041 0.0002 4,441,728 11 0.0002
F1) 280N Ll AYHIES AMMEE FE25I2n Te| MAAHD, ZAS(FIEdE) s 20| Ee
S 02 S22 AHiH| 82 AaX0| 4=0| o &= Moz A& C
<FAo| mjojE|HE> (EHQl: #orel = o)
F Ao FAOjE =97 BQ ojoK 513 & 538Y
T o e o) | FAO HRIIAUEB) (A/B) o OfoHe| ™S
- - - - - - 31.92

1) S5RE 8¢ Ui E2 d=s8FAYM SAsts S5/
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Lt T & El &

(CH: /D

H207]( 2024.01.01)

H197( 2023.01.01 )

H187[( 2022.01.01)

& = B ol B o = o
Xt A
28X M
g Rox 3 5,547,372,993 769,625,252 10,768,258,007
1. A AHAF YR 169,787,338 183,740,985 301,945,755
2. 0 X= 4,814,390,256 9,892,371,780
3. 318 563,195,399 585,884,267 573,940,472
HExA 2,000,000,000 7,600,000,000 5,000,000,000
1.88
2. SO ZARKYHOY 4 2,000,000,000 7,600,000,000 5,000,000,000
3. 1Yo
4. Us53
St5A 295,023,351,931 268,848,721,166 348,830,018,467
1. X25H
2. MEEH 273,418,054,398 247,538,512,366 327,331,087,680
3. +=945H 21,605,297,533 21,310,208,800 21,498,930,787
4. 7|EtRIIEH
o HE
1. I AE
SEiat ASxpt
1. 48
2. EX|
3. sME
4. ZME
7|E}2 & XtH4t
1. gXHA
2. HAE
7| EF X} 4 10,584,304,289 9,104,741,691 10,426,966,651
1. W =R7t5A0|+5 307,640 8,161,049
2. dM0|e5 10,000,000 6,000,000
3. O|£=0| R} 10,583,996,649 9,094,741,691 10,412,805,602
4. 0|t =
5. 7|Eto|=3
6. 7|EtRpA
7Y HY AT
oA F A 313,155,029,213 286,323,088,109 375,025,243,125
=2 |
288N 37,000,000,000
1. 280 E
2. S ZARK A = 37,000,000,000
TV ELEH 205,732,207 190,583,733 226,304,880
1. l==R7t5H0K 25
2. 80X 25 3,350,000
3. Six|O|X 25
4. =ROIX 2= 205,732,207 190,583,733 220,663,922
5. 7|EfO|X|2 & 2,290,958
6. 7|EHE XY
g4 F A 205,732,207 190,583,733 37,226,304,880
Xt 2
1.8 2 294,131,086,537 284,581,978,948 325,306,922,969
2. YRR A™ A
3. 0|€Yo= 18,818,210,469 1,550,525,428 12,492,015,276
(el ats GO 294,131,086,537 %t oj9doiz 18,817,898,776 82,858,642 12,282,322,201
A7 284,581,978,948 Xt ElE s 311,693 1,467,666,786 209,693,075
7| 325,306,922,969 Xh
CI1E}E 271 1,015.20 €
A7 996.81 &
M7 1,026.79 2)
o2 F 4 312,949,297,006 286,132,504,376 337,798,938,245
2 E2EA 313,155,029,213 286,323,088,109 375,025,243,125
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C}. 29l A AN (2l &)
3 = H207|( 2023.01.02-2024.01.01 ) || ®197]( 2022.01.02-2023.01.01 ) || H[187]( 2021.01.02-2022.01.01 )
oo Z o ElE] Z o
2 8 = ¢
1. Expo 7,462,958,905 6,081,225,352 5,945,117,065
1.0 Xt = 7,462,958,905 6,081,225,352 5,945,117,065
2. g g+
3. F5EFY
4. AjE9
2. OjoRXtelaf E7pxte) 13,524,414,502 2,655,918,637 2,192,897,809
1. X 2Z HOjof A+
2. S HOH0f/E kAt 885,085,129 1,058,357,325 1,053,078,757
3. THA A S04 o)/ 7Rt 494,600,000 1,551,400,000 997,875,000
4. X 25HEAY 11,308,774,109
5. o=t/ Bt
6. 3 FHUCHE X A0 oH/E7HR 6,482,306 474,826 16,016
7. 7|EtH 2 KHY 829,472,958 45,686,486 141,928,036
3. DjofXt&af Hopxs 3,290,150,448 18,310,928,965 10,449,678,330
1. XN 25 Ao of b
2. 2SS HOjOy/EIpApE 2,760,084,259 5,600,773,767 3,917,378,517
3. MY A Z 04 0H/E 7k A 529,100,000 1,406,462,500 899,987,500
4. X EEHEIAE 11,203,021,285 5,451,231,084
5. QA /Bt
6. T4 2|
7. Sa USR] MOy o AH 8,629 2,013,635 2,344,000
8. 7|EtA2 &4 957,560 98,657,778 178,737,229
2 8 H & 791,721,269 832,705,712 1,026,907,599
1. 28R 550,223,374 573,840,231 682,141,580
2. mojg 117,510,519 122,746,394 182,873,626
3. sEeRE 58,690,292 61,209,371 72,761,506
4. EXREsSE
5. QICHRpAHEHH|E
6. 7|EHH| & 65,297,084 74,909,716 89,130,887
P70l (EE St 16,905,501,690 -10,406,490,688 -3,338,571,055
0| (Es FYadY) 0.057476079 -0.036567638 -0.010262834,
2. AEE 4% Y B HY (EF9I: o1z, ofg)
3|AH7|1Z2t 5
7|Ztx T4 7|1Zta xta
CEElER)) 1 |
712t
I B = B
=10H Z10H —1OH —1O0H
o= | = N | o= | = N |
(BEXX| &) (BEXX| 2 (BXX| 2 (BEXX]24)
2023.01.02 - 2024.01.01 2,872 2,863 399 409 310 317 2,961 3,131
2022.01.02 - 2023.01.01 3,263 3,350 503 494 893 885 2,872 2,863
2021.01.02 - 2022.01.01 4,415 4,605 3,931 4,081 5,083 5,282 3,263 3,380
(F1) 2023.01.02 - 2024.01.01 O| YL H{0f o|st I EX}F =t / 2N - 8,675,483,589%1/8,807,377,451¢
7} BRY HE
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AHOEZEATHKAIC [TH9: oz, 99l
3A71Zt B
7|1Ztx= Fn 7|12t% Tt
AHEEY) ghoj
7|2t
= It It =
Z1O0H —1OH Z10H —1OH
[= N | [= N | [= N | [= N |
(EXX| &4 (EXHX| &) (BXX| 2 (BEXX| 24
2023.01.02 - 2024.01.01 0 0 0 0 0 0 0 0
2022.01.02 - 2023.01.01 1 1 0 0 1 1 0 0
2021.01.02 - 2022.01.01 299 322 4 5 303 324 1 1
(1) 2023.01.02 - 2024.01.01 O] FHHof| 2|5t Y EXt Zt4= / U 1 100,367%H/108,0148
AHOEEHATHMHIC-F [EHe: Yz}, A
2A71Zt B
7|1Ztx Fa 7|1ZvY Fn
SETEE)) ghoj
7|12t
It It It It
Z10H Z10H —1O0H —1O0H
= = = =
(BEXX| 25 (BEXHX| 24 (BEXX| 25 (BEXX| 25
2023.01.02 - 2024.01.01 2,846 2,861 396 409 301 310 2,941 3,129
2022.01.02 - 2023.01.01 3,252 3,377 469 464 876 876 2,846 2,861
2021.01.02 - 2022.01.01 4,097 4,295 3,826 3,986 4,671 4,871 3,252 3,377
(F1) 2023.01.02 - 2024.01.01 O| 2/ ZHH0f| 2|5t R E Xt Xt4= / S : 8,521,129,897%1/8,807,269,437 &
3. HEEXPI| e 284N
EXEE F=0l= FXXIL] FXEHEY =22 E2|0Xt AEE AeE AT £AES Yt s2t9
HE +982, OEY £9E2 7|7HY WSS LE AL Maty, o /88 EAHMESl 7|7t
of ME 28 MMz FXXIQ| FXIAIZ|0f M2t =AE0| Hetd = Uol, atHel FEXAEO0| Oj2fe
EAANEZ BYSHK| &L CH
7l. d¥Ea FYEMHE 71F) (B2 %)
OAGHCIE S A S AR EH| X%
7.00
b.24 6.06
6.00 239 5as
5.00
4.00 334335
3.00 283 2582
1.79 1.78
2.00
1.00
000 | | |
FTq14 F 24 F 54 HAEd ol
7|2t BEERE Had | H23d [ H2saw [ 4EY oz |
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23.12.01 22.12.01 21.12.01 19.12.01 04.01.02
~ 241130 ~ 241130 ~ 241130 ~ 241130 ~ 241130
EXpLIE 6.24 5.59 2.53 1.79 3.34
H| W X| = 6.06 5.35 2.52 1.78 3.35
FAEHSH (%) 1.48 215 2.75 2.33 1.60
e~ C 5.56 491 1.87 1.13 2.70
ZeA C-F 5.96 5.31 2.26 1.52 3.05

F1) H|RX|5=(#X[OLF) - (KBP= 21X 0~10H 70% + KBPE=X 0~10d 20% + KBP2HXHAAAO| 0~53 10%) 90% +
KBP Call X|== 10%

O] EXjAES] HIWX|®IXOIT)E AEX MPLOl 2004 18 2LEEH 20113 1Y€ 307X "KIST DA S LX<
3~5E 20% + KIST2XBLA[F2~3E 40% + KISS AR |=1~2E 20% + KISSAMBLX|+=0~13 20%"S A&t
Ron, 2011 128 12EH 20149 1€ 19Y7X| “O4ZEBPX|4= =X 1~3H 55% + S5 1~3H 15% + SOk
1~2E 20% + Call 10%"E ALEStASLICE 2014 12 20¥E2H 2016 12&31YX| "KBPX|4= =10%f 0~3E 72%
+ KBPX|#= ZIA 3~54 18% + Call 10%"2 AFEEASH, 2017H1€2LEEH 2018E 58 2027HK|& '(KBP=2XH
0~33 52% + KBP=11XH 3~5 18% + KBP EX 0~3d 30%) 90% + Call 10%'E AESIAELICE 2018 58 21
2E KBPZIA 0~10E 70% + KBPESH 0~10H 20% + KBP2EAXHAAAO|A 0~5H 10%)90% + KBP Call X|5= 10%2
AL RASLICH

F2) HluX|=0| = E0= 2EE+ & FAAUE £itkl= B 9 HE0| BFHE|X| AQtSLICE
F3) HEA SUE2 G 7|US9 FHLAES J|SIHDUACR Ao AO2 7|7t Ha +=AES LIEtLY
= XL CL
F1) ERUSAC) P9 ABIHE JPZE RE 55 £9Z5AZ SUN0 28 SAMEHE JIEL
2 YR SLICH O] A2 EXAMENEA)S +=AUEN= 2EEsT S FXARMEY Bitkls B S0| HHHE[X] UY
ELICH
F5) +98 WEHKS SBHE J|T0|D), 8T 7|7t Sot WYSAP| RO sHtE F74ogel EEEAYULC
To) SoialE HdH A0 MOosto dHY Ol £YES MY SaeAo H4HY ol £=AES oOlTtL|Ct
Lt, AEH $£AE FO|MH 7| (BH21: %)
—— AR EY AT AR RE] —s—H W X5
8.00
6.00
4.00
2.00 212
\ 17.90
000 | | | |
-2.00 \W/
333
-4.00
X 19X x| 24X} K 3EKL X2 4HKL F| s EH AL
%2 149%} x| 2E %}t x| 3EX}t x| 4E %} *| 25HE X}
712 23.12.01 22.12.01 21.12.01 20.12.01 19.12.01
~ 241130 ~ 23.11.30 ~ 221130 ~ 211130 ~ 20.11.30
EXpAIE 6.24 4.93 333 073 212
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H| W X| %= 6.06 4.64 -2.91 -0.54 1.90
L Eae 5.56 4.26 -3.96 -1.38 1.46
A C-F 5.96 4.66 -3.58 -0.99 1.86

Z1) H X4 ; (KBPZLX] 0~109 70% + KBPEFA 0~10E 20% + KBP2HAHAAAO|AH 0~5 10%) 90% + KBP Call
X2 10%

O EXIAIEIS HIWX|=MHX| O F)= Xx HHLQ 2004E 1€ 22E8H 20114 11€ 30€7HX| “KISEAXH B X[
3~5H 20% + KIST X B X[2~3H 40% + KISS AN B X|1~2H 20% + KISS AN B X[5=0~1H 20%"S AtE5t

5
Ron, 2011 128 12EH 20149 1€ 19Y7X| "O4ZEBPX|4 =X 1~3H 55% + S5 1~3H 15% + SOHx|
1~2d 20% + Call 10%"E AESIASLICE 2014H 18 202 £ EH 2016d 12€31L7X| “KBPX|s= =1& 0~3d 72%
+ KBPX|= =& 3~5E 18% + Call 10%"2 AFEEA20, 2017H1E22FH 2018 5& 20€7HA|= '(KBP= 12 XY
0~3H 52% + KBP= 11X 3~5E 18% + KBP S 0~31d 30%) 90% + Call 10%'E ArESIRJASLICE 2018 53 21
2H KBP=IAH 0~102 70% + KBPE X 0~10E 20% + KBP2HAHAAAO|A 0~55 10%)90% + KBP Call X|5= 10%=
MG ASLICL

F2) HUX|9 +AENE 2E8ESF 5 S FutElE= 25 8 H|E0| YLK FR/UASHC
F3) OHXS =94& SZUY7|T0] e7HE DR B2 =AES 7|MoHA| BT
T4) OIX9 o8 ZYOY7I20] oS £t 14 ojatel B8N ZN T4 E= FAUAYE (FIHX
FUAASH )0 TSt R0 oY 7ol A& V|2 £AE'S LY
F5) OPX|2 {8 ZYC47|Zto] e7fde =arstn 11 Ojgtel ZOls N2 T4 E= FHHH E (F7
AN=AASH S)0 FAOH| G ZR0= i 7|2t £4ES AL $YER gt gt 2985 TR
F6) HEY SR SPEE 21E T FHSER EXV|ZHEQ O EXIE £olE0| MENS LEHHE
XYL
X7) SRYEALEC 22 drY4dE OB 2E FF £ASHUS B0l 28E EAUHEME JES
2 REoIABLILL 0 32 EMUEEAM)S +AEMHE 282 & FAUKO FoEEs 25 50| 2ALX] F*
S
Cf. HEEX7| 72| At geid (2024.01.014X, TH2l: AR, %)
1.63 0.82
= B
Lk
ool

B SHR A
oty =

m7|E}
. =4 DY ALE S et
%QP% e o= H = A} = EI‘leH% 7|E KIAFZ=OH
= LISt E X} Touu oj =1 | E} fabs ol
TE | R M | ods P B | =< Xt 7er |R OIS

RW 0 2,839 0 216 0 0 0 0 0 51 26 3,132
(0.00) | (90.65) | (0.00) | (6.90) | (0.00) | (0.00) | (0.00) | (0.00) | (0.00) | (1.63) | (0.82) | (100.00)

7 0 2,839 0 216 0 0 0 0 0 51 26 3,132
(0.00) |(90.65) | (0.00) | (6.90) | (0.00) | (0.00) | (0.00) | (0.00) | (0.00) | (1.63) | (0.82) | (100.00)
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3 JHt
o
SHMENYE S F2 HANRT UE Hols esol 2

Ct. =2 270 AIHAE 29 ELHE (THS: =4 oER)
FY2023 FY2022 FY2023 FY2022

XHESA 76,989 82,249|1. 4+ 20,439 22,374

2. ¥HH| & 17,381 19,667

1. 93 9 ox|3 16,412 7,220(3. do|d 3,058 2,707

2. 77I3¥ 36,074 36,929(4. FYel+2 20 108

3.35%7|1Y 590 0(5. BYJAH|E 23 27

4, CHEXHA 0 ol6. 240/ 3,056 2,788

5. XL 2,462 3,151|7. EHo|Y 0 0

6. 7| EFXtAE 21,451 34,949(8. S &4 0 0

9. HOIMXIAH =0|Y 3,056 2,788

2 % X2EA 76,989 82,249(10. HOIMH|E 1,258 691

11. 27|=0|¢ 1,798 2,096
1. Of| =5 &Y 0 0
2. 7| EFE XY 8,067 13,101
3. BxXiEA 8,067 13,101
4. X232 32,700 32,700
5.0/9doi= 36,247 36,449
6. AI2Yol= 190 190
7. X224 -37 -37
8. 7|EfZEEQ FAH N -179 -155
9. XI=2FA| 68,922 69,147

2t 28Xt A2 (2024.11.307|&, Tl AAR)

SHYEER}7| 7
TE BEM EEXAEERNTIIZ2 8 5 A

FNY | MAY | ZEE | AYE MY DYE | e

+Et0 | 10,482 | 11,140 | 1,297 0 362 129 0 462 287 0 2,536 | 26,694

Lt. 7IE} FO| £EIS|AL : sfiT AtE SIS

3. UEEXIR A 22| S| AL S AbEH(AEFYXL
7t. 2lALe| 7R
3|AHE

iz 37 (Sels 17h

www.kr.hsbc.com
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Fa MSEEA 1 | T2 MEEEA Y | FLMSEBA Y | FAMSEEASE
ma o olay 28R LIS %85 SZET RRHZ 702 | SET THSER6Z | T AAMS5Z 292t
HE2A: 02-399-3350 |19 (012|=3) (G 3)
Q12K 102-398-3900 | I=IA] : 02-3215-1400 | HI=FA: 02-721-5300
Sl A o .
(ETO|X| &) www.koreaap.com | www.nicepricing.co.kr www.bond.co.kr www.fnpricing.com
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