Z Al 2020-03-31
7|1&#¢  2020-03-30

O = (2)

e QIt5A Mg
w7 QIt5A Mg 2,620 0 2,620 Ff

KR4101Q60002-2020-06 I A I|200X| =M

1,750.50

1,312.88

875.25

437.63

— 0.00 T T T 1 T T T
%5 0.00 58.35 116.70 175.05 7233.40 291.75 350.10 408.45 466.80

-437.63

-875.25

-1,312.88

-1,750.50 -

KR4111Q40003-2020-04 AHE XM XP7E M2

652.05

434.70

217.35

S 0.00 T T T 1 T T T 1
%5 0.00 12,075.0024,150.0036,225.0048,300.0060,375.0072,450.0084,525.0096,600.00

~Aa= A




-434.70

-652.05
-869.40
717
3. ALt 20 FXHE R HE M0 AT ) (Ehg]-uatel)
KR4101Q60002 2020-06 2 AL 200K | =M Z 139
ES IS
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -139 -139 -139 -139 -139 -139 -139
-5.33% -93 -93 -93 -93 -93 -93 -93
-2.67% -46 -46 -46 -46 -46 -46 -46
0% 0 0 0 0 0 0 0
2.67% 46 46 46 46 46 46 46
5.33% 93 93 93 93 93 93 93
8.00% 139 139 139 139 139 139 139
KR4111Q40003 2020-04 A MEEXPZNEM S 69
ES Y
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -69 -69 -69 -69 -69 -69 -69
-5.33% -46 -46 -46 -46 -46 -46 -46
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 46 46 46 46 46 46 46
8.00% 69 69 69 69 69 69 69
4. THIAE Q| | & MO AL H(VaR : 99%A 2|4 F,102 7| F) (Ehgluatel
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ol
=

SAl

2020-03-30

oll
Kk

A

2. B7|AIHO| 2YRE

VGMO-EURO STOXX 50 Jun20

0.50 0.75 1.00 1.25 1.50 1.75 2.00

0.25

0.00 ~

0.00

ol

ar

<A

-1.00
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EURO STOXX 50 Jun20
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7|1¥)
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4. iHiEEFo| o= do 4= H(VaR : 99% 42| 4+F,10
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2020-03-31

ol
=

SAl

2020-03-30

oll
Kk

A

2. B7|AIHO| 2YRE

HCJO-HSCEI Futures Apr20

0.50 0.75 1.00 1.25 1.50 1.75 2.00

0.25

0.00 ~

0.00

ol

ar

<A

-1.00

ot

41

HSCEI Futures Apr20

HCJO

ot

7|1¥)

ol
=

4. iHiEEFo| o= do 4= H(VaR : 99% 42| 4+F,10

43



DAY 2020-03-31
J|Z  2020-03-30

Mt FHEH =
ol S7tsd =M 0 360,660 -360,660 ALY

ol 0 0 0 YU

KR4201Q42479-2020-04 &247.5

250,346.25

187,759.69

125,173.13

62,586.56

— O-OO T T T L T T T
o 0.00 61.88 123.75 185.63 247.50\_309.38 371.25 433.13 495.00

-62,586.56

-125,173.13

-187,759.69

-250,346.25

KR4201Q42503-2020-04 =250

17,625.00

13,218.75

8,812.50

4,406.25

— O-OO T T T L T T T 1
of 0.00 62.50 125.00 187.50 250.00% 312.50 375.00 437.50 500.00

-4,406.25




-8,812.50

-13,218.75
-17,625.00
74
KR4301Q42477-2020-04 3£247.5
92,688.75
69,516.56
46,344.38
23,172.19
.I'::J
;E O-OO T T T T T T T 1
?{5 0.00 61.88 123.75 185.63 7247.50 309.38 371.25 433.13 495.00
-23,172.19
-46,344.38
-69,516.56
-92,688.75 -
74
3. AlLbE| 28 £ REHEH N2 U AT ) (EFelat e,
KR4201Q42479 2020-04 2247.5 10,772
7| =Xt HE g
7424 -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 4,145 3,965 3,727 343 3,094 2,707 2,279
-5.33% 3,808 3497 3124 2699 2227 1715 1,169
-2.67% 3156 2681 2154 1,583 977 342 -317
0% 2,031 1,386 706 0 727 1471 2,229
2.67% 280 508 -1310  -2122  -2,943 3769  -4,601
533%  -2209  -3080  -3953 4826  -5700 6574 -7,449
800%  -5481 6359  -7240  -8121  -9,004 9,888 -10,772
KR4201Q42503 2020-04 2250 706
7| =Xt HEE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 251 240 226 209 188 163 136



-5.33%
-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

233
196
131
27
-126
-332

KR4301Q42477

-25.00%
-5,640
-3,413
-1,290

663
2,378
3,802
4,912

214 192 165
167 134 98
90 46 0
-25 -79 -133
-185 -245 -306
-394 -457 -519
2020-04 E247.5
7| X XpAO|
-1667%  -8.33% 0%
5687  -5752  -5834
3502 -3611  -3,740
1436 -1601  -1,782
454 232 0
2,114 1,845 1,572
3,506 3,209 2,912
4,614 4314 4,014
H(VaR : 99% 4 E|+=F,10Y7|E)

ESES

135
58
-48
-189
-366
-581

8.33%
-5,933
-3,885
-1,976
-241
1,295
2,614
3,714

102 67

17 -27
-98 -149
-245 -302
-427 -487
-643 -706
6,178

16.67% 25.00%

-6,049 -6,178
-4,044 -4,216
-2,181 -2,396
-488 -740
1,016 734
2,317 2,019
3,413 3,112
GE
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2020-03-30
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A

2. B7|AIHO| 2YRE

HCJO-HSCEI Futures Apr20

0.50 0.75 1.00 1.25 1.50 1.75 2.00

0.25

0.00 ~

0.00

ol

ar

<A

-1.00

ot

124

HSCEI Futures Apr20
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ot

7|1¥)

ol
=

4. iHiEEFo| o= do 4= H(VaR : 99% 42| 4+F,10
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DAY 2020-03-31
J|Z  2020-03-30

A2 OFr EUTAHHES (FA =et-1hdd)

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 1,517 0 1,517 ALY
=A 27158 24 0 3,095 -3,095 AtLY

2. 7N He| &

12
|
P

KR4101Q60002-2020-06 I A I|200X| =M Z

1,137.83
758.55
379.28
=
=
:;E O-OO T T T 1 T T T
%5 0.00 58.35 116.70 175.05 7233.40 291.75 350.10 408.45 466.80
-379.28
-758.55
-1,137.83
-1,517.10 -
72
KR4201Q42479-2020-04 2247.5
1,485.00
1,113.75
742.50
371.25
&l
=
:;E O-OO T T T L T T T 1
or 0.00 61.88 123.75 185.63 247 50~ 309.38 371.25 433.13 495.00




2

'({J (VR vaiou et — PRV s eow Y.uv - aie Toviao

-371.25 \
-742.50 \
-1,113.75 \

-1,485.00
e
KR4201Q42503-2020-04 =250
125.00
93.75
62.50
31.25

E’ 0-00 T T T T T T 1
2|IJ- 0.00 62.50 125.00 187.50 250.0 312.50 375.00 437.50 500.00

-31.25 \
-62.50 \
-93.75 \

-125.00
72
KR4301Q42477-2020-04 5£247.5
1,485.00
1,113.75
742.50
371.25

E’ 0.00 T T T T T T
of 0.00 61.88 123.75 185.63 47.50 309.38 371.25 433.13 495.00

-371.25 /

-742.50 /




-1,113.75 |

-1,485.00 -

3. L2 2 20 REHE(HITh2 Ao A3)

=
2
o

KR4101Q60002 2020-06 A L|200K| 44 121
7| =X Le] HE

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 121 121 121 121 121 121 121
-5.33% 81 81 81 81 81 81 81
-2.67% 40 -40 40 40 40 40 40
0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 81 81 81 81 81 81 81
 8.00% 121 121 121 121 121 121 121
KRA4201Q42479 2020-04 22475 64

7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 25 24 22 20 18 16 14
-5.33% 23 21 19 16 13 10 7
-2.67% 19 16 13 9 6 2 2
0% 12 8 4 0 4 9 13
2.67% 2 3 8 13 17 22 27
5.33% 13 18 23 29 34 39 44
8.00% 33 38 43 48 53 59 64
KR4201Q42503 2020-04 2250 5

7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 2 2 2 1 1 1 1
-5.33% 2 2 1 1 1 1 0
-2.67% 1 1 1 1 0 0 0
0% 1 1 0 0 0 1 1
2.67% 0 0 1 1 1 2 2
5.33% 1 1 2 2 3 3 3
8.00% 2 3 3 4 4 5 5
KR4301Q42477 2020-04 %2475 99

E e o
7424 | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -90 91 92 93 95 97 -9
-5.33% 55 56 58 60 62 65 68
2.67% 21 23 26 29 32 35 38



-12

11
38

61

0%
2.67%
5.33%
8.00%
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55
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71¥)
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=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4+F,10

316



N o
MY >
ne me

2020-03-31
2020-03-30

.00

ae
M StsdH M= 0 0 0
M SF7t5dH M 0 0 0 &Ly
A St5H M= 0 0 0
A F7t5H =M 0 4,493 -4,493 LY
2. BI|AIHe| 29 TE
OESXJ0-C2525-EURO STOXX 50
102.72
77.04
51.36
25.68
=
I 500 . . . . . . .
?{5 000 63125 1,262.50 1,893.75 2,525.00.3,156.25 3,787.50 4,418.75 5,050.00
-25.68
-51.36
-77.04
1102.72
7424
OESXJ0-C2550-EURO STOXX 50
2,143.99
1,608.00
1,072.00
536.00
=
al 0.00 . . . . . . . .
o 637.50 1,275.00 1,912.50 2,550.00.3,187.50 3,825.00 4,462.50 5,100.00




r

-536.00 \
-1,072.00 \
-1,608.00 \

-2,143.99
74
OESXJ0-P2525-EURO STOXX 50
77.04
51.36
25.68
0.00 T T T T T T 1
0.00 631.25 1,262.50 1,893.75,2/525.00 3,156.25 3,787.50 4,418.75 5,050.00
-25.68 /
-51.36 /
-77.04
-102.72
74
OESXJ0-P2550-EURO STOXX 50
2,143.99
1,608.00
1,072.00
536.00
0.00 T T T T T T 1
0.00  637.50 1,275.00 1,912.50,2,550.00 3,187.50 3,825.00 4,462.50 5,100.00
-536.00 /
-1,072.00 /




<

-1,608.00 |

-2,143.99 -
71
VGMO-EURO STOXX 50 Jun20
0.00 T T T T r T T .
0.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
-1.00
712
3. AlLIE| @ 20| TEHE (/A Mo A2 o) (chglaten

OESXJ0-C25.EURO STOXX 50
OESXJO-C25 EURO STOXX 50
OESXJO-P25.EURO STOXX 50
OESXJO-P25!EURO STOXX 50
VGMO EURO STOXX 50 Jun20

4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F)

172

o)

172
20

m
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i
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[Ho
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DAY 2020-03-31
J|Z  2020-03-30

ETFAOIE Y HE|X| 2 EX3EH8S

27153

7/t

= 0 0 0 ELy
= 8,753 0 8,753 =y

KR4101Q60002-2020-06 T A 1| 200X| =M=

8,752.50
6,564.38
4,376.25
2,188.13
=
T 000 . . . . : . :
e 000 5835 11670 175.05 733340 291.75 350.10 408.45 466.80
2,188.13
4,376.25
6,564.38
8,752.50 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q60002 2020-06 T AT|200K| &M 2 697
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -697 -697 -697 -697 -697 -697 -697
-5.33% -465 -465 -465 -465 -465 -465 -465
-2.67% -232 -232 -232 -232 -232 -232 -232
0% 0 0 0 0 0 0 0
2.67% 232 232 232 232 232 232 232
5.33% 465 465 465 465 465 465 465
8.00% 697 697 697 697 697 697 697
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7|1¥)
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=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

978



SAlY  2020-03-31
2020-03-30

ETFAOIE Y HE|X| 2 EXEEHIS

Mt 7rEE d= 0 0 0 FLh
=7 gitsn Mg 759 0 759 &
2. 7| A|He| 2ARE
KR4101Q60002-2020-06 A H| 200|441 &
568.91
379.28
189.64
&l
T 000 . . . . . . .
e 000 5835 11670 17505 33340 29175 35010 40845 466.80
-189.64
379.28
568.91
758.55 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q60002 2020-06 AAT|200K| 44 2 60
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -60 -60 -60 -60 -60 -60 -60
-5.33% 40 -40 40 40 40 40 40
-2.67% -20 -20 -20 -20 -20 -20 -20
0% 0 0 0 0 0 0 0
2.67% 20 20 20 20 20 20 20
5.33% 40 40 40 40 40 40 40
8.00% 60 60 60 60 60 60 60



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

85



DAY 2020-03-31
J|Z  2020-03-30

ETFAOIE Y H2|X| 25X

)
e itsd  Me 0 0 0 B
A w158 ME 1,109 0 1,109 ZLy
2. OE7|A| ™o &9l x
KR4101Q60002-2020-06 3 A I| 200X| 4= M 2
831.49
554.33
277.16
=
T 000 . . . . : . :
e 000 5835 11670 175.05 733340 29175 350.10 408.45 466.80
277.16
554.33
831.49
-1,108.65 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q60002 2020-06 T AT|200K| &M 2 88
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -88 -88 -88 -88 -88 -88 -88
-5.33% -59 -59 -59 -59 -59 -59 -59
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 59 59 59 59 59 59 59
8.00% 88 88 88 88 88 88 88



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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2020-03-31
2020-03-30

A O}EKRX30001 5 A 2 5 M3}

e
At #715d  MdE 0 0 0 ELy
A w158 ME 525 0 525 LY
2. B7|A e 2R
KR4101Q60002-2020-06 3 A I| 200X| 4= M 2
525.15
393.86
262.58
131.29
=
T 0.00 . . . . . . :
e 000 5835 11670 175.05 33340 29175 350.10 408.45 466.80
131.29
262.58
-393.86
525.15 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q60002 2020-06 T AT|200K| &M 2 42
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 42 42 42 42 42 42 42
-5.33% -28 -28 -28 -28 -28 -28 -28
-2.67% -14 -14 14 14 14 14 14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 28 28 28 28 28 28 28
8.00% 42 42 42 42 42 42 42



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

59



DAY 2020-03-31
J|Z  2020-03-30

2| C| I}QIK200(F Al = 8- R ZHR &)

T&
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 8,461 0 8,461 ZtL|
= ft5H =M 6,004 17,485 -11,481 Ly

2. 7N He| &

12
|
P

KR4101Q60002-2020-06 I A I|200X| =M Z

8,460.75

6,345.56

4,230.38

2,115.19

il
zr

— 0.00

%5 0.00 58.35 116.70 175.05 7233.40 291.75 350.10 408.45 466.80
-2,115.19

-4,230.38

-6,345.56

-8,460.75 -

KR4201Q42602-2020-04 £260

17,485.00

13,113.75

8,742.50

4,371.25

— O-OO T T T L T T T 1
or 0.00 65.00 130.00 195.00 260.00% 325.00 390.00 455.00 520.00




'({J (VR voiuw FROVRVIV PRSIV PRIV Y.vu [V 2 —eviuw

-4,371.25

-8,742.50 \
-13,113.75 \

-17,485.00

KR4301Q42477-2020-04 5£247.5

5,754.38
4,315.78 \
2,877.19 \
1,438.59
Z \
=
a 0.00

~ T T T T T T T 1

2|IJ- 0.00 61.88 123.75 185.63 247.50 309.38 371.25 433.13 495.00
-1,438.59
-2,877.19
-4,315.78
-5,754.38
e
KR4301Q42501-2020-04 3£250
250.00

187.50 \
125.00
z \
=
a 0.00

T T T T T T T 1

of 0.00 62.50 125.00 187.50 250.00 312,50 375.00 437.50 500.00




-187.50

-250.00

3. L2 2 20 REHE(HITh2 Ao A3)

=
2
o

KR4101Q60002 2020-06 FAI|200X| =4 & 674

7| =Xt HEE
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 674 -674 674 674 674 674 674
-5.33% -449 -449 449 449 449 -449 -449
-2.67% 225 225 225 225 225 225 225
0% 0 0 0 0 0 0 0
267% 225 225 225 225 225 225 225
5.33% 449 449 449 449 449 449 449
8.00% 674 674 674 674 674 674 674
KR4201Q42602 2020-04 2260 506

7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 128 124 118 109 98 83 65
-5.33% 123 115 103 89 70 49 25
-2.67% 110 95 77 54 28 1 33
0% 84 60 32 0 35 72 112
2.67% 36 1 38 79 123 -168 216
5.33% 44 -90 138 189 -240 293 -346
8.00% -164 219 276 333 -390 -448 -506
KR4301Q42477 2020-04 %2475 384

7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 350 353 357 362 368 376 384
-5.33% 212 217 224 232 241 251 262
-2.67% 80 89 99 111 123 135 149
0% 41 28 14 0 15 30 46
267% -148 131 115 -98 -80 63 46
5.33% 236 218 -199 181 162 144 125
8.00% -305 -286 -268 -249 231 212 193
KR4301Q42501 2020-04 %250 17

E e o
7424 | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 16 16 16 16 16 17 17
-5.33% 10 10 10 10 11 11 11
-2.67% 4 4 5 5 5 6 6



0%
2.67%
5.33%
8.00%

-10
-13

-11

-10

-11

-11

-12

-14

ot

71¥)
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=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4+F,10
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DAY 2020-03-31
J|Z  2020-03-30

A DFEKRX300QIHA B (FA-THME)

e I
I Q5 Ao

= 0 0 0 ELy
= 1,488 0 1,488 Uy

2. Oh7|A| R 201X

KR4108Q60007-2020-06 KRX300 M=

1,488.20
1,116.15
744.10
372.05
.un'a
T 000 . . . . . . .
e 000 26575 531.50 797.25 1,063.00 1,328.75 1,594.50 1,860.25 2,126.00
372,05
744.10
1,116.15
-1,488.20 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4108Q60007 2020-06 KRX300 412 119
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 119 119 119 119 119 119 119
-5.33% -80 -80 -80 -80 -80 -80 -80
-2.67% -40 40 -40 -40 -40 -40 -40
0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 80 80 80 80 80 80 80

8.00% 119 119 119 119 119 119 119



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

168



DAY 2020-03-31
J|Z  2020-03-30

A7 {7153

=M 0 0 0 ZtLK
ol S7tsd =M 0 3,183 -3,183 ALY

KR4301Q42402-2020-04 5£240

2,880.00

2,160.00

1,440.00

720.00

o 0.00 60.00 120.00 180.00 240.00 300.00 360.00 420.00 480.00

-1,440.00

-2,160.00

-2,880.00 -

KR4301Q42428-2020-04 5£242.5

or 0.00 60.63  121.25 181.88 724250 303.13 363.75 424.38




-151.56

-227.34

-303.13 -

3. AL @ A0 REHE | hA Ao AZ ) CLICEES
KR4301Q42402 2020-04 %240 183
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 157 -160 164 168 172 177 183
-5.33% -90 -94 -100 -106 112 118 125
-2.67% 28 35 42 49 57 65 73
0% 26 17 9 0 9 18 26
2.67% 69 60 51 42 32 23 14
5.33% 103 94 84 75 66 57 47
8.00% 126 118 110 101 93 84 75
KR4301Q42428 2020-04 %2425 20

7| =Xt HE g
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