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http://pension.fss.or.kr/

O EXtAEfOl R EE QF LA &3 HEO 2t 7|Y2A7|E & HHFAI| 0] 2ot 2[AH 7| Z0
el ZEeRAem, & MEME CHeh S[AZAIER X ZAte|H2 ChZat Z&L o
71 SAIZAFE QL ZA| A
X 187](2021.01.02 - 2022.01.01 ) A&z A ol PSPs|
Ml 177](2020.01.02 - 2021.01.01) gz A el HE
H 1671( 2019.01.02 - 2020.01.01 ) o|&%| A Hel PSP
F1) HAIHE M 264 Z(2(AZAN HEHM)O| /A HLEFEXT| T XHAHSHO| 300 AR 0512 AR E= e
EX7| 2o XHAHSAO0| 300 A =1t 500 oY O[3l HREAM A 7|Ztel LAD A 240 =H 3 & 2 9| of
= StLbof| siEste 2 Ol 6 HEZE HEFEASHES FIIE LASHK| U2 ZR0= A LA 2| A LA HA
gL
7l Q4R HEE (CHRL: €, %)
S MFHEE
- = H 18 7] H 17 2] H 16 7|
(2022.01.01) (2021.01.01) (2020.01.01)
=N ) 364,598,276,474 456,423,482,181 451,202,089,572
e 353,830,018,467 455,684,031,978 401,281,424,475
ol & & 0 0 0
S/ AH SR 0 0 0
da A oxXla 10,768,258,007 739,450,203 49,920,665,097
7|Et 2ERHLt 0 0 0
7| EFRAE 10,426,966,651 13,145,623,682 6,084,578,858
NN 375,025,243,125 469,569,105,863 457,286,668,430
2EF M 37,000,000,000 0 22,500,000,000
7|ERERY 226,304,880 284,376,559 297,159,680
FHEA 37,226,304,880 284,376,559 22,797,159,680
ez 325,306,922,969 439,629,188,842 410,026,260,643
FAxda 209,693,075 2,853,607,958 -1,383,385,043
o|9Add= 12,282,322,201 26,801,932,504 25,846,633,150
A25A 337,798,938,245 469,284,729,304 434,489,508,750
ST &AM
s = A 18 7] A 17 7] H 16 7|
(2021.01.02 - 2022.01.01 ) | ( 2020.01.02 - 2021.01.01 ) | ( 2019.01.02 - 2020.01.01 )
2859 -2,305,150,956 7,711,295,330 8,445,117,194
O|At==< 5,945,117,065 6,948,756,145 9,304,280,508
Hi =2 0 0 0
Of O /E 7FRE 2l () -8,250,268,021 762,539,185 -859,163,314
7|Et=9 0 0 0
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2&8H|& 944,289,212 1,100,464,816 1,351,000,037
EEDA H 937,776,712 1,093,364,816 1,341,112,537
ojofs= 6,512,500 7,100,000 9,887,500
8 89,130,887 83,956,580 101,896,939
-3,338,571,055 6,526,873,934 6,992,220,218

0.00 0.00
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(THR: &

P = H187]( 2022.01.01 ) H1771( 2021.01.01 ) H1671( 2020.01.01 )
a of = of = ol
X}‘ Ab
28Xt
g2 10,768,258,007 739,450,203 49,920,665,097
1. A g R F YR 301,945,755 270,197,609 522,765,028
2. K= 9,892,371,780 49,184,932,409
3. 3A3 573,940,472 469,252,594 212,967,660
CHEXA 5,000,000,000 33,000,000,000 9,851,059,360
1. 88
PR Btk oM bl By 5,000,000,000 33,000,000,000
3. 0jY0{Z 9,851,059,360
4. &5z
f7153 348,830,018,467 422,684,031,978 391,430,365,115
1. X253
2. MESH 327,331,087,680 401,074,732,528 369,377,473,848
3. 3 H 21,498,930,787 21,609,299,450 22,052,891,267
4. 7|EtR7tE5H
AN E
1o YE
H&iat HEXH
1. 48
2. EX|
3. 32
4. ZE
7|Et2 X4t
1. XHH
2. HMA
Ef X} 4t 10,426,966,651 13,145,623,682 6,084,578,858
1. W =RIEAHD =T 8,161,049
2. Yitojem 6,000,000 1,000,000 2,000,000
3. O|=0| Xt 10,412,805,602 13,144,623,682 6,082,578,858
4. O|siE =
5. 7|Etoj= 3
6. 7|EfRFAE
7945 HYYFT
X F A 375,025,243,125 469,569,105,863 457,286,668,430
g2 |
288N 37,000,000,000 22,500,000,000
1. SN
2. SO A AR O = 37,000,000,000 22,500,000,000
Ef & 226,304,880 284,376,559 297,159,680
1. =R7H5 A0 X 28
2. BMOIXE=F 3,350,000 125,000 1,300,000
3. i X[OX| 2=
4. =xg0X55 220,663,922 284,251,559 294,108,996
5. 7|EtOlXIE& 2,290,958 1,750,684
6. 7|EFEXY
2 X | 37,226,304,880 284,376,559 22,797,159,680
Xt 2
1.8 &2 325,306,922,969 439,629,188,842 410,026,260,643
2. U EX|AAHEEEF
3. 0|2 = 12,492,015,276 29,655,540,462 24,463,248,107
(Y zt 27 325,306,922,969 =t oYYz 12,282,322,201 26,801,932,504 25,846,633,150
R 439,629,188,842 %t FoxyZ 209,693,075 2,853,607,958 -1,383,385,043
HMHT|: 410,026,260,643 X
(Z1E7HE Y7 1,026.79 &
™Il 1,043.07 &
7| 1,042.03 &)
I 2 5 A 337,798,938,245 469,284,729,304 434,489,508,750
2xe 254 375,025,243,125 469,569,105,863 457,286,668,430
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C}. 29l A AN (2l &)
o = M187]( 2021.01.02-2022.01.01 ) || AM177]( 2020.01.02-2021.01.01 ) | ®167I( 2019.01.02-2020.01.01 )
B ERE 2 9 ElE]
2 8 + 9
1. EXp=9 5,945,117,065 6,948,756,145 9,304,280,508
1.0 X = & 5,945,117,065 6,948,756,145 9,304,280,508
2. Hie g+
3. &R
4. A9
2. OHO§Xtat H7ExEe 2,192,897,809 6,243,921,160 4,241,837,345
1. X[ 25 Ojo4£<] 2,175,082
2. NES oo/ E A2 1,053,078,757 2,663,247,181 2,420,397,503
3. IPEAZojoi/E 7R 997,875,000 3,007,067,255 1,426,248,696
4 X 2ZHEIAY
5. Qe Ae/EIHAHY
6. HZHCHEAHH YOl /B 7HAHY 16,016 121,952,990
7. 7|EbA YRS 141,928,036 451,653,734 393,016,064
3. OjOjXt&at WILRpE 10,449,678,330 5,488,481,975 5,110,888,159
1. X235 HOjOH Kp 2=
2. NEZ Ao/ E IR 3,917,378,517 1,538,255,749 980,557,606
3. TP & 20408/ E A 899,987,500 2,967,057,255 1,694,516,196
4, XN 25 HBIHAE 5,451,231,084 949,622,594 2,399,933,663
5. et A2/ EIHAE
6. D&k 2|
7. S5 WO E A H O Of Kp 2= 2,344,000 17,855,430 1,547,414
8. 7|EtAHe=4 178,737,229 15,690,947 34,333,280
2 8 H 8 1,026,907,599 1,177,321,396 1,443,009,476
1. 28FFE 682,141,580 724,725,793 864,456,048
2. Mg 182,873,626 291,335,182 384,448,047
3. sEE 72,761,506 77,303,841 92,208,442
4. EXXESTE
5. ACHXtALEHEH| S
6. 7|EHH| & 89,130,887 83,956,580 101,896,939
Y=o (ke S=EY) -3,338,571,055 6,526,873,934 6,992,220,218
ZtehE0| (e Xdady) -0.010262834 0.014846316, 0.017053103
2. g Md o oy s (EHel: %L AJ)
A 7|12t B
7|2tx T3 7|17HE T
AR shoy
712
KLA LA LA LA
-.-}T —LOH -.-I‘T —1OH -I-I‘T —LOH -I-I‘T —LOH
x = A =2 > =H A = x> =H A = =3 = A =
(EXX|2) (EXX| 2 (EXIX|2F) (EXX|24)
2021.01.02 - 2022.01.01 4,415 4,605 3,931 4,081 5,083 5,282 3,263 3,380
2020.01.02 - 2021.01.01 4,116 4,289 1,471 1,563 1,173 1,234 4,415 4,696
2019.01.02 - 2020.01.01 3,927 4,030 1,791 1,860 1,603 1,681 4,116 4,348
(F1) 2020.01.02 - 2021.01.01 O| - ZH{0|| 2|ot Y FX} Zl== / U : 6,771,615,207%/7,063,725,726
(372) 2019.01.02 - 2020.01.01 O A2 H{Ofl oI5t XY F X 2=/ FH = 3,356,141,874%1/3,497,211,866F
7l. 359 ®©E
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AEHCIEER AT A BIC (B9 xt, Al
2A|Zt B
7|Ztx T 7|zt Ftn
b)) stoy
7|2t
X2 XA XA KEA
E B ol Zh o4 b S o4 =t ol
(B 2) (EXX| 25 EXX|2) (BEXHX|2)
2021.01.02 - 2022.01.01 299 322 4 5 303 324 1 1
2020.01.02 - 2021.01.01 601 639 286 310 588 628 299 323
2019.01.02 - 2020.01.01 10 10 1,179 1,241 588 624 601 639
(F1) 2020.01.02 - 2021.01.01 O|2H{Of| 2|t HFEXt Zt== / FH : 70,592,397%t/75,989,890H
AEHCHE E AT A H]C-F [EH %L A>)
3|AH 7|2t
7|Ztx T 7|zt Tt
1 (L) shoj
7|2t
S KA XA XA
—'-I'T :I.g! —'-I'T E."g! -1 E‘cﬂ! —'—I'T E-%,‘
(EXHX| 25 (BEXX| 25 (BEXHX| 23 (EXHX| 2
2021.01.02 - 2022.01.01 4,097 4,295 3,826 3,986 4,671 4,871 3,252 3,377
2020.01.02 - 2021.01.01 3,499 3,666 1,120 1,195 522 554 4,097 4,370
2019.01.02 - 2020.01.01 3,905 4,028 590 612 996 1,046 3,499 3,706
(1) 2020.01.02 - 2021.01.01 O| - ZH{0|| 2|Ft Y FEX} Et== / FH : 6,666,096,672%}/6,987,735,836
(322) 2019.01.02 - 2020.01.01 O|U-2H{Of| 2|ot HFXt Zt== / FH : 3,338,117,201%/3,497,211,866&
3. HEEXPI| 2 284X
EXAAN F0l FAXS] FXHHEHY =22 E2|AX ME Hoz2 AlA sAER2 oie7|Zt S2t9
o FUEZ, Oxd fAUE2 7V[¢E HEHS LEHH AQYLICH M2tN, o] =AES FXHAIES| 7|7t
of 2 28 HYOE EFEX(Xtel FXHAIZ|0f M2t =AE0| Hetd = Ao, WAl FXHEX0| O|jzfe
EXNAEZ BESHA| RS L CL
7. 98 FAEMH 718 (THRL: %)
OABHCIEZERASAH[AAH] ed| X
4.00 3.24 3.26
3.00
2.00 127 1.27
0.00  —— :
100 B =2 zZ 34 z 2 54 AXa o=
. —O.3O_U' 17
_ —2 130
3.00 —2.71
-4.00
2 14 FZ 24 #2 34 # 2 54 Addd oz
7|2t 21.08.01 20.08.01 19.08.01 17.08.01 04.01.02
~ 22.07.31 ~ 22.07.31 ~ 22.07.31 ~ 22.07.31 ~ 22.07.31
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N -2.71 -1.63 -0.30 1.27 3.24

H| W X| = -2.30 -1.39 -0.17 1.27 3.26
FAEHSH (%) 2.66 2.02 1.95 1.63 142
e~ C -334 -2.26 -0.94 0.61 2.58
A C-F -2.97 -1.88 -0.56 1.00 2.92

F1) H|RX|g=(#X[OT) : (KBP= 21X 0~10H 70% + KBPE=X 0~10d 20% + KBP2HXHAAAO| & 0~53 10%) 90% +
KBP Call X|== 10%

Of EXtMErS| HImX|4(MIX|OtH)= Xz HFAQ 20043 1€
3~54 20% + KISTEAMBLX|$=2~33 40% + KISSAMBLA|F=1~2F 20% + KISS AN B L X|F=0~1H 20%"S A3t
Ron, 2011 128 128 H 2014 18 19YNX| "O4ZEBPX|4 =X 1~3H 55% + S5 1~3H 15% + SOHx|
1~2d 20% + Call 10%"E AMESIRJASLICE 2014E 18 2022 EH 20163 12&31L7X| “KBPA|3= =X 0~3H3 72%
+ KBPA|#= = 0Xf 3~5E 18% + Call 10%"E ALELIY2H, 2017H1H2Y R E 2018E 53 20YMHX|= ‘(KBP=1LXH
0~33 52% + KBP=11XH 3~5% 18% + KBP EX 0~3d 30%) 90% + Call 10%'E AESIAELICE 2018 58 21
EE KBPZIA| 0~10E 70% + KBPESK 0~10E 20% + KBP2HXHAAAO|A 0~5E 10%)90% + KBP Call X|5= 10%=
HAD| ASLICE

12 22 2H 20114 118 30Y€7HX| "KISE DM ST K| 4=
| o

f
f

F2) HuX|o| #9480 28Es & FAMIE Fitkls B4 5 HE0| SI|X] FASLICH

F3) d¥a +AE2 o 7|UsA FHFAES V|SHET YA SR Aot A2 iY77t B +=AES LIEH
= AxlOlLlE}.

= T =] .

Z4) ERYEAAE L 42 HHRA4OE NZE RE FF +U5HS 5U0 288 EXUEHEM)E 7IFL
2 GRS LEL 0] 82 FAUE(TEM)2 &80 2825 & FAMUKO FitEes B SO0| HSEX] WY
el

=

75) A8 HEY%)S SREE JIF0I0, ST 7|2t SO WEEXT|TO| ABME FZpgo BEEAYLC
T6) A 2T U0 Hol5t0 28 Ol £YE2 VY 229 28 0|F #YES A0FLCE

L. AEE $AE FOIMHE 7IF) (Tl %)

—— AR E S AS K E]
—m—H| W X|
6.00

4549

5.00

4.00 N\

300 et N
2.00 ' N 186
1.00 23 1.78

0.00
-1.00 RS mx3 Ex Lk A5k

| M | l %]/ 1 %l 214 1 |- 1
= T'PAT 2 2T 2 5T T A4TAT =o' AT
-2.00 —30
-300 -d./‘l
-4.00
x 2 149%t x| 2 2k} x| 2 3k}t X2 44X} | 25X}
7|2k 21.08.01 20.08.01 19.08.01 18.08.01 17.08.01
~ 22.07.31 ~ 21.07.31 ~ 20.07.31 ~ 19.07.31 ~ 18.07.31
EXpAE -2.71 -0.53 241 5.49 1.86
H| w X[ 4= -2.30 -0.48 2.31 5.19 178
oA C -3.34 -1.17 174 481 1.20

>
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a2 C-F -2.97 -0.79 2.14 5.22 1.60

Z1) H|@X|5= : (KBP=A 0~10H 70% + KBPE5%H 0~10 20% + KBP2HAHAAAO|A 0~55 10%) 90% + KBP Call
X4 10%

O EXtAIEIS| HMX|x®IX|O )= (X AHLQ 20045 18 22€REH 201143 118 30Y€WHX| "KISE XY BB X|==
3~51 20% + KISEAMBLX|F=2~3H 40% + KISSAHBLA|F=1~2F 20% + KISS AN B L X|F=0~1H 20%"S A5t
Ao, 2011 128 122H 2014 1€ 19Y7X| "O§ABPX|4 F O/ 1~3H 55% + EK 1~3H 15% + SOy
1~2d 20% + Call 10%"E AFSSIRASLICE 20149 18 2022 E 2016 128€31L7X| "KBPX|5= =K 0~3H 72%
+ KBPXA|#= =X 3~5E 18% + Call 10%"E ALELIY2H, 2017H1H2Y R E 2018E 53 20YMHX|= ‘(KBP=1LXH
0~33 52% + KBP=1X§ 3~54 18% + KBP E4K 0~3d 30%) 90% + Call 10%'E A2t ELICE 2018 52 21Y
EE KBPZIA| 0~10E 70% + KBPESK 0~102 20% + KBP2HXHAAAO|A 0~5E 10%)90% + KBP Call X|5= 10%=
HA| ASLICE

F2) HuX|o| =950l 28Es & FAMIE Futrl= 2 3 HE0| BAL|X| RUASLICH

Z3) OrX[gt =& ZFOA7(2t0] 67HE DIt B2 =AES 7|XSIX| RSLICH

F4) OFX|S = E ZFHOAT[Z0] 67 E 2 Z=1fst 1 OJ2Ql A20l:87HE)EA FA E= FARAANE (FIHK
FOAHZH )0 FAste d200e siE 7|17te =AEQ 7|7t =AE'S YTL|CH

F5) OHX|2 =& ZFO&7|7H0] 6ZiES Z0tst 1H O2tel ZL0l:87HE)2EN FA E= FAEHHA HE (T
XN+ AZH )0 FXSHK| Y= 0= iy 7|7He =AES A7t +AER it AR =& Z T L}
Fo) A FAYE2 GliTEl= Z1EHto T FHFUYER FEXV|7HSO 0 FAMIE = EQ| HEHE LEtL=
XYLt

F7) SRYEAUES 242 AR E OgjoEs ZE TF TYTHS ST RESts FAEHTEANE 7|22
B MY ELICL 0] 4% FEXRMENEA)S A& = 2EEs 5 FAMEN| 2itkl= B 50| BHIEX| UYL
SLCt

Ct HEEX7| o XpAR S (2022.01.015 Y, THel: AR, %)

1=

1.34

2y

=

o n

ot

™ 2
Olo

ot

A
ol
2}

im 4r
nE o on
r

A
e

B O B O R OO @ O
il =]
~ 0k
o
i
s}
2
[

)
m

N =3 AR ALZ E B XpAL -
£t — ISR = [ T R
= XIoI-Ex|- TOo= ol =1 | |' |'|_o—|
TE | R ME | o FZLT] Bu | = aexia e X OS
GRW 0 3,377 0 215 6 0 0 0 0 102 50 3,750
(0.00) |(90.05) | (0.00) | (5.73) | (0.15) | (0.00) | (0.00) | (0.00) (0.00) | (2.73) | (1.34) | (100.00)
7 0 3,377 0 215 6 0 0 0 0 102 50 3,750
- (0.00) |(90.05) | (0.00) | (5.73) | (0.15) | (0.00) | (0.00) | (0.00) (0.00) | (2.73) | (1.34) | (100.00)

N
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TSHEXLARL, AEFAKX;, THOHR|Af, LHEAFZ2E2|ZAF S A HE TS| AL B0 |5t EHEXIALO| CHS
LofHf A MAS BESHE 42 HHMALRZE e o= A &siHj oS FIL|CH
Ct. =2 270 AMRHAE Q9 HYELHE (THS: 24 oRRl)
FY2021 FY2020 FY2020
XHAEAH 81,659 71,849(1. AU 52l 26,279 24,192
2. 9dH| 8 18,324 17,348
1.83 Y ox|z 10,643 24,269(3. do|< 7,955 6,845
2. R7I5H 27,830 18,270|4. ¥l 386 8
3. CHE XA 0 0|5. delH|E 174 50
4. SEXA 3,902 551(6. A4H0|Y 8,168 6,803
5. 7| EFX}Ak 39,284 28,760|7. EHo0|Y 0 0
8. EE&4 0 0
2 U X2EA 81,659 71,849(9. HQIMXIZH =0|2 8,168 6,803
10. HQIMH|E 2,004 1,498
1. O =&Y 0 0/11. &7|=0|¢Y 6,163 5,305
2. 7|EFEXY 14,625 10,959
3. BXiEA| 14,625 10,959
4. Xt 25 32,700 32,700
5.0|9Adoz 34,353 28,190
6. XI2AUAZ 190 190
7. XHExH -37 -37
8. 7|Ef =& FH M -172 -153
9. X2 EA 67,034 60,890
gf. 28X A2 (2022.07.317|&, el A&)
SAYBERIIZ
L= HEA EHAMESSRIAEI| 28| 5
T FAY | MAY | =od | A" MTEY ol | e | Al E e g
£=Et] 10,813 | 16,100 | 1,973 0 477 1,999 0 559 1,163 0 3,309 | 36,393
2. 288 A EIS|A Sof &St At
7t HEeEXLAo] 28UF FEIZIAL : ST AE SIS
Lt. 7|} HFo| +EIZA} : offT AtE QIS
3. EEXIRY AL 22| Z|ALOY BHoF AbRH(AEFRAX
7t. 2lALe| 7R
S|ALH SIS0 2HMS XA
= A o = X = =
a9 ol F A MEA B BEOIE 37 (82s 17h
2tX : 1588-1770
BA HY
(SHO|X| & XE) www.kr.hsbc.com
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6. MABIIZ Ao et Afed
7L =M e
S| AL o= AHEE 7L NICEL|4O}O] KISKH 2 7t Off I QHXtAHE 7t

— - O
FAMEEEA I | FAMSEEAN G | FAMEEEAN Y | FAAMSEEA BE
=a Ol ol E83(2L|= 98-5) SET 2|2 70Z | SET THZEE6Z | T 2ALS5Z 29QIA
T T ST orai 003993350 | 19 (GIQlEE) OlolEs) 5

o
HA2EA 1 02-398-3900 | H=HA :02-3215-1400 | HI=HA: 02-721-5300

BlAL A

www.kor .com | www.nicepricing.co. : .CO. fnpricing.
(EHOIX HX) oreaap.co nicepricing.co.kr www.bond.co.kr www.fnpricing.com
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