e

(ghel: of 9l %)

am 2021 128 20204 128
A H| T4

2 A oxZ 4,629 2.35% 2,381 1.17%
®715H 48,550 24.61% 43,464 21.38%
o & A 87,679 44.45% 84,468 41.55%
= =) (218) (0) (279) -0.14%
ojdCy & £ &2l(-) (29) (0) (45) -0.02%
e &5 26,802 13.59% 24,143 11.88%
o et &5 29,765 15.09% 22,226 10.93%
o= - 0.00% - 0.00%
of &4 2| 2 24 312 12.33% 19,542 9.61%
XAZEEUX == - 0.00% - 0.00%
A MEF=A A - 0.00% - 0.00%
Ehoff Z= 74 5 21 Aol = 1,300 0.66% 14,770 7.26%
g2 3,784 1.92% 3,213 1.58%
ALE ALK 500 0.25% 500 0.25%
7| Et 1,463 0.74% 398 0.20%
FE A 16 0.01% 18 0.01%
7| Ef Kb 56,380 28.58% 72,975 35.89%
A &S A 197,254 100.00% 203,306 100.00%
of =3 43,080 21.84% 58,262 28.66%
Hsto =2 20,530 10.41% 31,116 15.31%
Q| st =2 22,550 11.43% 26,647 13.11%
wln - 0.00% 499 0.25%
Atel= 26,746 13.56% 69,600 34.23%

i P PSP = = -
HEtxte 2 - 0.00% - 0.00%
2| txte & 22,486 11.40% 68,012 33.45%
Blof Z=HR A - 0.00% - 0.00%
B &E0| 5 - 0.00% - 0.00%
H Q| stEt g - 0.00% - 0.00%
MY 4,260 2.16% 1,588 0.78%
7| Ef - 0.00% - 0.00%
ALY - 0.00% - 0.00%
7| EFF K 119,476 60.57% 66,489 32.70%
A & A 189,302 95.97% 194,351 95.60%
A== 1,896 0.96% 1,896 0.93%
it AeEdoig 43 0.02% 43 0.02%
ANExEH - 0.00% - 0.00%
" 7| Ef I Zh2 0! & A M 38 0.02% 41 0.02%
— loleidoiF 5,975 3.03% 6,975 3.43%
A E A 7,952 4.03% 8,955 4.40%
21 & X2EA 197,254 100.00% 203,306 100.00%




10. &3 28

(cHel e, %)

B 2021 129 20204 128

5 T8 T 4|

IEAEEg 24,847 100.00% 23,429 100.00%
=HAFUHEF 10,667 42.93% 10,992 46.92%
AMAIZHE2 14,180 57.07% 12,437 53.08%
AR EF 1,155 100.00% 714 100.00%
FEIAFHES 1,153 99.83% 714 100.00%

7| et 800 100.00% s EALERlS
et &3 A 26,802 100.00% 24,143 100.00%




(chel:of2l)

FS&7t

7| U7

Y70 Thoy
(B/S)

2849
(1/8)

rlo
gt

0l

0
rH

Pl

AT ol

]

19,476
29,061

19,510
29,050

34

351
283

48,537

48,560

34

634

=
Jn

0=

ol & AFE S

48,537

48,560

34

634




12 o= &

7t @EfdE o3

(Eb2l:{ 2, %)
_2021d 121 LS 2020 205 5 SR
s, ] o ‘ Ty o Ey
4] BEXTIE EEF T
glstol| =3 20,531 47.66%| 17,542 | 33.21%| 31,116 53.41% 18,658 | 37.34%
g7 3 563 1.31% 703 1.33% 480 0.82% 477 0.95%
HEdo= 19,968 46.35% 16,839 | 31.88% 30,636 | 52.58% 18,181 | 36.39%
TUEF 0 0.00% 0 0.00% 0 0.00% 0 0.00%
FE4S S 0 0.00% 0 0.00% 0 0.00% 0 0.00%
2| 5tof 5= 8,998 20.89%| 10,842 | 20.53% 9,375 | 16.09% 11,035 | 22.09%
c b 0 0.00% 239 0.45% 499 0.86% 122 0.24%
SE A E 0 0.00% 0 0.00% 0 0.00% 0 0.00%
o 2| | 5tof =3 13,551 31.46%| 24,195| 45.81% 17,272 | 29.65% 20,147 | 40.32%
Al 43,080 100%| 52,818 100%| 58,262 100% 49,962 100%
0 0
Lt o ZXHE o3
(Eh2|:=f 2, %)
20214 128 2020 128
T PN 7oL
55| EZT]
- el 626 1.45% 650 1.12%
al| = o 42,452 98.54% 57,610 98.88%
Al 7 Ef ] 0.00% 2 0.00%
& g Al 43,080 100.00% 58,262 100.00%
Al 7 el
g | @ o g A RS
A 7l E}
rS|
e - 0| 0] o] 0




13. 2 atAMR 2y

7t. HEiE ¥

£he|: efato| &)

T 20214 129 2020 129 ¢
2 = & 8 1 1 0

of % & 70 61

F 05 A 515 495 20
g & 3 5 511 2,043 468
A} of o o &t 2,051 1,797 254
&l = = 218 15 203
2| Et X} & 1,115 4,730 -3,615
o253 (-) -14 -18 4
M I Ex| BRI AL () 0 0 0
A A F A 6,467 9,124 2,657
of &= 3 1,902 2,449 -547
A Y = 1,897 6,251 -4,354
=] 2 M Y 275 100 175
H A" 0 0 0
7| Ef & & 2,393 324 2,069
2 F A 6,467 9,124 2,657

) Position(tH X2 L x| 2H)2 J|EFFE Ao ZEH




Ll S71E FAM 28 HE

(ghs]wgere))

oy 20214 128 e, 2020 128
&z 7753 A &= F2HEA A
=5 908 457 1,365 |o|= 486 486
o|=2 429 - 429 |5= 369 243 612
SE] 175 - 175 |E47| 174 174
=8 130 - 130 |7lolgat 157 157
H =gt 103 - 103 |2 84 84
#Holgt 92 - 92 |ofgtolloja|o| § 77 77
& A 1,837 457 2,204 |& Al 1,347 243 1,590
F) WS del, FAZYol Z A2l 571 =7t=2 2 7|H
Ch 2| 35ipt7| S XY H|S(AL/27| L $HA)
(EH2I: %)
7|z2HE 78lol4 soioluf | gogdojf | esHaolY 1dollf | adoly | 3@xm:
s 0.00% -3.94% -2.95% -5.37% -11.80% -6.00% 5.77%
(%) .00% .94% .95% 37% .80% .00% T7%

F) (2718 2Astxtat - oo 2 824 )/E 2| Ak

2. =g Aaxy
(ctel:XMo|She] %)

18 7 H

e i ER g
18 (3,513,200)] 3,499,279 | (13,921) -0.78%
28 (3,497,855)] 3,486,925 | (10.930) -0.62%
38 (3,729,542)] 3,723,711 (5,831) -0.33%
48 (3,711,466)] 3,709,904 (1,562) -0.09%
5% (3,572,270)] 3,574,083 1,813 0.10%
68 (3.352.566)] 3.356,047 3,481 0.20%
78 (3,606,329)] 3,608,978 2,649 0.15%
8 (3,318,629)] 3,329,580 10,951 0.62%
oY (3.269,786)| 3,283,792 14,006 0.79%
109 (3,653,255)] 3,657,973 4,718 0.27%
118 (3,884,439)] 3,890,955 6,516 0.37%
12¢ (3,969,721)] 3,980,362 10,641 0.54%

F) o|E&&ts ol 2 #ateto] ZMSto], oA ZX|M(+), =X H(-) 2

Sto oY Ry




14, &&Ea, &4z, oz 3 AMFSst

7. tHe&E3

T 2 20214 1289 20204 1289
&3 218 279
o & =83 693 572
Edazd S 0 0
= 4 6
nPNR=S=I>SEy=e= 14 20
7 BF & & 2 0 0
MAHEHIIEEZ 0 0
L, OfAlE = HARA A2 8ig
(et 2l)
T & 20214 129 20204 12¢ szt
A RIBCE S 0
S8 A “fa*Ei”?: g
7| HA2HES
AN 0 0 0
g J|ElHEF
Z2AX 0 0
AL EHA A 0 0
g A 0
c CHEA A oj2te g
chel:od2l)
T8 2021 12¢ 20204 128 s
AR ZHE 2 0 0 0
NEEN=TE 0 0 0
7|HA2HEZ U J|EIHEFZ 7.308 149 7,159
g Al 7,308 149 7.159
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16. Tt AHEHEN B E

(1) oty AEAHe) HFe| He

ol X|&ollM Hsats FXHH ¥ opYAEH LT HelE clsn €54t

1. 2l#tHel: Sl 2fstA|Zoll M He ARz o 2FE 8 Ehgol 2|5t0] 2|58 EHE ojolists HHEAM
2 dolLfo ZH Tt o|ROX|= HEEHY

2. DMAMEAR: "SFAUHIME AT EANM Heolstl U mMAES HE FEIE 2/FEHY
B, ZAHNY, MEHeHH SollM 2| Y& ZPol= 0|8 HEE 5 UsUICh

(2) Ty £HE 7N
7}, cHOZ4 742

1) Z|2AH2F &2 2 JHEHe M8

1. tHoZd 2stAel & oM AEHEHE SHOAL S
AMUUES TR ALY 7| E A 2EA 7, "ISDA" (Shel 2FA

2. I (gl ¥ DMMMEHHEZE LS
Z151X| e ©e oM FHel g ot

3. HefatcHetn) ohlALZI e E & ol = <X R YRAME>2 2t =sol| 275k Hel Mol 22
of CH&F TpM AFE Hel 8T (Derivative Limit) S ® 338t stT LHollA 22l 7} 0| FO{X| £ 8 g},

4, g iAot ofMAEHENE st ARole Hell HEZR HHSHD 7t Hellz=d 2 FAIE

Hel &elME Hef & ef metEt o),

5. <2 USYEFAIAME> H41xE L EHE 15-2

Apxpel e o etnte] HefAl 7| G FARZH 276t

glcfate] AMME &l F 2(SutdaEHAE A

-‘n’-’.‘_ S 2 HHARIE 2ol "2 E el etd
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ZXME ;'Ht' {E M= 2&olAM seld 28a st &

o) g ALE S ol 2|2 32| Z0l Rt 7Y S
ALt 2RE o Fel XA Rx Aot So 2lEs
shlct,

2) Helz# 5ol 2d

1. Mo AEIIA ofsf Hejgrct

2. 7t 5 Ojn% Mol Fexzie siuvia S eyt ZHE ot

3. 28e Dol MAIF FEI1ZHo| AlZio| ARSI LE AITAEO| HES HRUE X3 FEEA
A2 HE g et

3) eiishe|Z=
1, YotEX(Xie} opYALEZHEE & diol= M Ao ekl Al M Erst e E stojof sk, HeaHoll LA E
BlAd 3 AR pAlo] WBE 0|XE ELE 200 5 Hejrtel ZRHBE Hef At Yoll Al 23| DA
shofof ghict,
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HelghE e
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off 2101 742 & th %‘—% 255t =82S LXI5H7| #5104 CH= §9l AtErS _-1‘-3}040? gt
Ot e YelsM, WRAE, SEHASTE, ol S5, 4Fo tiE olslEE, fIE A
Fghel

=9, 4E9 BF %% JE{sto Mot mekels M E A ekstodo
L. 7‘|EH“EH“F0H A 7 HE H etatz{Lt He AcH et Al M el & Hetets 2, Helatof ol el el
of 2Et Btalxol AlZA S Stel ERstn AR HEE Haxoz ®| = 5tofof Ehict,
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22 4y sto{of gict,
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g ct,
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1) HeE &

S8t Hel E & molls HeHESHY, 7| EAM4EH EM2 D250 285, R4, oFHM $oM S8
M5 s 2510 fIE S 2456, MEFSE7IHe &5 F ol c3stofof guct,

2) AHlekH

1. 287F Hefo| HUAE g2 2 2eA IR M Sali7elol cistod deEtM oz Al=2E& g
wEct ook M3 § P52 M s dRoll= AlFEo XA glol MHE == 7|Ef WHoE HejES
gtelstojof ghulct,

2. Ee| opMarErele| dFolls Hef Ao 28 nf ARHol " ISDA Master Agreement" EE= 0fo| E5t=
oFHM'E #| Zslofof 5t FHE HefAlotch Al &elM & mEksi|ct

i

(3) 2|lA3 22|

—_

) AE E2|AT HE

M HE § AE otYAEHHE FZSILA Sl 2ol HF & SHol| 2la3 22| HEX 2
o 2 ctebxiel B Cl2 Zt5 2| Alet2 A £5t0{of guct.
CERol u2E 2la3e e
CElATe B, A ¥ WEEHe| gy
Mol 2lA T Sl 2T E Zete o
L EHR FHESE R AIEA 2 M
CZ1EFE AR 2|E, HelR A8 E50R S
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t

gmnnr @7

2) H|A| &2t e o] SH|

1. XSRS HAZEIIHeR o2t U oMAEHeE SIIAL & ZRole O AT & A=A 2 Ms6t
of X|HE e &2lg wolof 5o, A7 &elM= Hell M xof| HESH0] 2[A3 2R 2 EYLct S2l 4l
HMAA 2 <H|HAHEF Z S MEAM>UAE ALZEIL|C

2. H|A|EIZIHAS J|E

A|EZFA X2 = Reuter, Bloomberg, Informax2| SAAIZE 0| &ste, #E2aHdll= HYXte 07}
Ao} EXolHe e E HojLlH H|A| I IH e 2 2135l MER st 4 2|stn A EH e = MY sE
Z 07120} 2| X 71Hol| ARIIEE 712 71| W E Ho{LIHE HIA| I e 2 ZHEEh o)

3. HIAIEZIH e e

. 2lAFEERe A EIIAHMNE HAESHD gHojeh 2 Hell eERAle| Al et B
ziel g grgu ot

L. ZAtRE oA E S gatst A& Ha ol chst ZALE AAlSHo] BIA|ZZ1H 7] 2ElA A e &
{5 HMAsSID ZAIZIE 2933 28 WELAIZo 2Eagh o},
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16. &= HE

(4) THYAEH 2H SHAHHE (LA D)

(che] o

T & &y T} oY AHEALA brid L P

e s A -s7H el (A) 8,786 101 31
Mg - - -
MOE - = e

A~ 2 8,786 101 31
B =M - - -
AHelSM - - =
MatchAH 2l ,Z 207 20 (B) 163,383 3,991 2,590
M= 130,758 2,780 1,408

A2 32,625 1,211 1,182

AolgM = - =

off ol S & 742 (C ) - - -

M = - - -

N B - - -

A 2 - - -

AUl =M - — —

Ao ZM - - -

314 (A+B+C) 172,169 4,092 2,621

(5) THYAFE e 2H SHYSHE(MEAH)
8l = AF B 8§l =
(6) O|AlE &+ HeligE (S AH)

(Che]:of 2l

T oy b A E XA T AE SR

o| & 5| 1| 5 A & 272 (A) 8,786 101 31
M5 - : -

Mg - = -

A~ 2 8,786 101 31

AU M - — -

Aol gM - - -

Match7{2l =70 2l (B) 20,106 841 814
)d e g pacx

A g 20,106 841 814

AelsM - - -

of ol S & el (C ) = = &




Moz - — -
Mo - - -
A 2 = = -
UM - = -
el gM - - -
&t Al (A+B+C) 28,892 942 845
(7) O| Xl 2tEH HellsE(AMEAHH)
a = A & |l S
(8) E5} &H HellslE(SHAHH)
(chel:eiel)
T+ = They T|AY AR AFAL A AFE S Y
&5 u = A 272K (A) = - -
Mo - - -
M2 - - -
A 2 - ~ -
Ui =M - — -
el ZM = - -
Match7 2, & 7172l (B) 143,277 3,150 1,776
Mooz 130,758 2,780 1,408
A 2 12,519 370 368
el M - - -
ofoff S & Hel (C ) - — i
MoT - - -
M B - - -
A 2} x = s
i SM - - -
e M - - -
Bt Al (A+B+C) 143,277 3,150 1,776
(9) &5 2H Hell S EH(AMEHAH)
il & AL E RS
AR HelsE (28AY)
af & AL E gl S
(11) TA 2 HelsE (AEASH)
sf & A & 8l =
(12) HES 2 AE S HUE( 28AHY)
8 & AL E 8=
(13) HES ¥ A4E 5 HuUlsE(AMEAN)
8 = Al & 8 &




(14) M ST ALZ Hefisig (2HAH)

B oAb g el 8
(15) ASTHYAE Heh o8 (MEAT)
B g A g el s



(16) &e7eo TEQI] & LS EMA (SHAY)

(THef: o 3l)
Zho| 7l ZHH §H A 28,892 143,277 " c}i—— 172,169
=ok7| 1d0]5 6,753 130,822 - -1 137,575
A=017| {~54 8,379 12,455 = - 20,834
x=oky| sidxn| 13,760 - - ~ 13,760
iﬂ;e;t;gjge 2,100 8,845 - - 10945
2| & 5| 1| 5| A& 272 £HoH] 8,786 - - - 8,786
ZHEQE| 10| 5t 1,848 - - - 1,848
ZHEOE| 1~54 6,867 - - - 6,867
ZHZEOE| 514 23} 71 - - - -
Match 2eH =70 &tod | 20,106 | 143,277 - — 163,383
=0k 10| 5 4,905 | 130,822 - 135,727
EOE7| 1~54 1,512 12,455 - - 13,967
m=oky| sd=n| 13,689 - - - 13,689
iﬂ:eg:’;i;ﬂ:e 1,844 8.845 - = 10,689
ool A T2 oo - ~ ~ - =
ZZ=BH| 10| 3} = - - -
ZEer| 1~54 = - ) -
BEDD| 5 &3 - - - -
Current Exposure B 3 B B B

A A2 EHAY

(17) Zelralel HEaP| % 4BEMAY (M)
2 AR 8
(18) 2l 2] x| X
S g A E
(19) Fel7{zhel oinl &

s & A & 8l



17. AA”IN SR I E

S AlAEHY S 28 QI E
(Eh2| e otl)
T N x| & 2021-12-31 2020-12-31
ne ZolAny 21,832,176 22,427,863
fth 5 S 3| Atol| CH BF AR 10,281,597 7,570,467
11 = 83 Afoll Cf 5t 5 &Y 5,639,022 10,273,823
A S oA A ZAHYH D 2,100,430 2,251,251
i =ps 1= 297,520,664 235,779,748
QAN AL 340,417,706 289,097,972
CH & 7= A 2 S0f = AHA - ~
Ao| mhA ALE ZHH 12,678,749 8,729,296
= T cho|ofjof & o EotsSH EA 303,410 315,793
2| 345 xf 13,017,799 12,121,657
U Ex22 PHAHHE 115,467 71,416




