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2020-06-09
2020-06-08

e
w7

2. B7|AIHO| 2YRE

27153

{7152

KR4111Q60001-2020-06 AHE M XPI|HME

0 0 ELy
0 439 EHLY

0.00 13,725.0027,450.0041,175.0054,900.0068,625.0082,350.0096,075.0009,8

00.00

ERLIEELEE RSN PYERT

2020-06 AMEMAHE M E

329.40
219.60
109.80
=
3 .00 .
3r
4l
-109.80
-219.60
-329.40
-439.20 -
3. ALIEZ|RE &9
KR4111Q60001
7424 -25.00%
-8.00% -35
-5.33% 23
-2.67% 12
0% 0
267% 12
5.33% 23
8.00% 35

-16.67%
-35

-23

-12

0

12

23

35

-8.33%

7| =Rt HEY

0% 8.33% 16.67%

-35 -35 -35 -35
-23 -23 -23 -23
-12 -12 -12 -12
0 0 0 0
12 12 12 12
23 23 23 23
35 35 35 35

1E
ra
{0

25.00%
-35

-23

-12

0

12

23

35
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Al x| 2 A9} 0 0 02
A SES A 7,308 0 7,308 %9

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
SWCSI5000C A18HCSIS000| 25200310 585
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DAY 2020-06-09
J|ZY  2020-06-08

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 509 0 509

2. B7|AIHO| 2YRE

VGMO-EURO STOXX 50 Jun20

381.50

254.33

127.17

— 0-00 T T T 1 T T T
?{5 0.00 845.25 1,690.50 2,535.75,3,381.00 4,226.25 5,071.50 5,916.75 6,762.00

-127.17

-254.33

-381.50

-508.66 -

3. AlL2| @ ST S (H T2 Ao A3 ) (EH9: 2t
VGMO EURO STOXX 50 Jun20 41

o

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k
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DAY 2020-06-09
J|ZY  2020-06-08

7 2 CH &

554.75

416.06

277.37

138.69

— 0.00

<

-138.69

-277.37

-416.06

-554.75

3. AlLtEI2 Y AT EHE @ AU AT A) (EH9l ot

27153

d= 0 0 0 YU
7rEd d=

555 0 555 ALY

HCMO-HSCEI Futures Jun20

.00  2,491.50 4,983.00 7,474.50,5,966.00 12,457.5014,949.0017,440.5019,932.00

HCMO

4. PN EO| ATjE MO 4 (VaR : 99%AE2|HF,1027|F) GEEE

o

HSCEI Futures Jun20 44

o



DAY 2020-06-09
J|ZY  2020-06-08

M /7t53H M2 0 0 0 FLy
7 FtEH =24 2,672 0 2,672 R
A 7153 ME 7,268 0 7,268 EtLf
=A f7t5H 34 0 329306 -329,306 Aty

2. 7N He| &

12
|
P

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

7,267.50

5,450.63

3,633.75

1,816.88

=
Ir

— 0.00

%5 0.00 72.68 14535 218.03 7290.70 363.38 436.05 508.73 581.40
-1,816.88

-3,633.75

-5,450.63

-7,267.50 -

KR4201Q62527-2020-06 &252.5

82,188.75

61,641.56

41,094.38

20,547.19

— O-OO T T T L T T T
or 0.00 63.13 126.25 189.38 252.50N 315.63 37875 441.88




Yoo

[PV PN FRIRTL) T asow

4 cire vmiee meviee avioe vy e SR
-20,547.19 \\
-41,094.38 \
-61,641.56 \
-82,188.75
7t4
KR4201Q62550-2020-06 =255
159,247.50
119,435.63
79,623.75
39,811.88
&
=
;’ O-OO T T T T T T 1
?1'1- 0.00 63.75 127.50 191.25 255.00N 31875 382.50 446.25 510.00
-39,811.88 \
-79,623.75 \
-119,435.63 \
-159,247.50
7t4
KR4301Q62525-2020-06 ¥£252.5
87,870.00
65,902.50
43,935.00
21,967.50
&
=
;’ O-OO T T T T T T
?1'1- 0.00  63.13 126.25 189.38 252.50 315.63 378.75 441.88
-21,967.50 /
-43,935.00

d



-65,902.50 |

-87,870.00

3. AlLt2| 28 & XHE (X[ & A0 H4=H) (Chef-=Hat3
KR4101Q60002 2020-06 FAI|200X|2=ME 582

7| ZEXr4te| HEH
7424 2500% -1667%  -8.33% 0% 8.33% 16.67%  25.00%
-8.00% 582 582 582 582 582 582 582
-5.33% -388 -388 -388 -388 -388 -388 -388
267% 194 -194 194 194 194 194 194
0% 0 0 0 0 0 0 0
267% 194 194 194 194 194 194 194
5.33% 388 388 388 388 388 388 388
8.00% 582 582 582 582 582 582 582
KR4201Q62527 2020-06 2252.5 7,570

7| Z=XfAO| B F-d
7474 2500% -1667%  -8.33% 0% 8.33% 16.67%  25.00%
-8.00% 7,546 7,526 7,499 7,465 7,423 7,376 7,323
-5.33% 5,046 5,043 5,038 5,030 5,018 5,001 4,979
267% 2,524 2,523 2,523 2,522 2,519 2,515 2,509
0% 0 0 0 0 0 1 2
267% 2523 -2523  -2523 2523  -2,523 -2,523 2,524
5.33% 5047  -5047  -5047  -5047  -5047 5,047 5,047
8.00% 7570 -7570  -7570  -7570  -7,570 7,570 7,570
KR4201Q62550 2020-06 2255 14,524

7| Z=XfAO| B Fd
7424 2500% -1667%  -8.33% 0% 8.33% 16.67%  25.00%
-8.00% 14418 14352 14271 14175 14,067 13,948 13,819
-5.33% 9,676 9,665 9,647 9,619 9,581 9,532 9,472
267% 4,842 4,841 4,839 4,834 4,825 4,811 4,791
0% 1 1 1 0 1 4 9
267% 4841 4841  -4841  -4841  -4841 4,841 4,842
5.33% 9682  -9682  -9682  -9682  -9,682 -9,682 -9,682
800%  -14524  -14524  -14524  -14524  -14,524 14524 -14,524
KR4301Q62525 2020-06 Z£252.5 21

7| Z= XS] E%’g
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 0 1 2 4 -8 13 21
-5.33% 0 0 0 0 0 0 1
267% 0 0 0 0 0 0
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DAY 2020-06-09
J|ZY  2020-06-08

P QIEH M8 0
A7 QI3 g4
_ﬁ]_

4
o
oS O O
o
bal
'
-
-

= 0 &t
=4 /7153 ME 1,671 0 1,671 ZrL|

= M 0l 4,233 4,233 &HLY
3 0 1,505 -1,505 &9

HCMO-HSCEI Futures Jun20
1,670.73

1,253.05

835.37

417.68

?{5 0.00 2,491.50 4,983.00 7,474.50,9,966.00 12,457.5014,949.0017,440.5019,932.00
-417.68

-835.37

-1,253.05

-1,670.73 -

OHHIMO-C95-HSCEI

719.97

479.98

239.99




0.00 2,375.00 4,750.00 7,125.00 9,500. 1,875.0014,250.0016,625.0019,000.00

-479.98

-719.97

-959.97

839.48

559.66

279.83

-279.83

-559.66

-839.48

-1,119.31

OHHIMO-C96-HSCEI

0.00 2,400.00 4,800.00 7,200.00 9,600.00.12,000.0014,400.0016,800.0019,200.00

OHHIMO-P95-HSCEI

959.97

719.97

479.98

239.99

.00  2,375.00 4,750.00 7,125.00,9,500.00 11,875.0014,250.0016,625.0019,000.00




-223.97 /
-479.98 /
-719.97

-959.97
7t
OHHIMO-P96-HSCEI
1,193.93
895.45
596.97
298.48
&l
=
il 0.00 : : . . ,
2{5 0.00  2,400.00 4,800.00 7,200.00,9,600.00 12,000.0014,400.0016,800.0019,200.00
-298.48 /
-596.97 /
-895.45
-1,193.93

3. ALE| 28 RS (X HEA 0| =)
FX21020K02 KRW/HKD 21-08-20E
HCMO HSCEI Futures Jun20
OHHIMO0-C9 HSCEI
OHHIMO0-C9 HSCEI
OHHIMO0-P9 HSCEI
OHHIMO-P9rHSCEI

4. Tt YEF9| o d=H(VaR : 9% 2| +F, 102 7| F)

m
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i
[ACL
[Ho

572



N oh
MY >

ne me

2020-06-09
2020-06-08

2E|OHE YATIHHEB(FAEY-T

2. 7| A Ee| &

<

g
Mt 7t5H M= 0 73 -73 Ly
Mt R e L | 0 0 0 &
A EHE  ME 218 0 218 EtL
A S7t5H =4 0 319 -319 ZhL|

o=
KR4101Q60002-2020-06 A A 5| 200X | =M &

218.03

163.52

109.01

54.51
0.00 T T T 1 T T T
0.00 72.68 145.35 218.03 290.70 363.38 436.05 508.73 581.40

-54.51

-109.01

-163.52

-218.03 -

7t4
KR4201Q62550-2020-06 =255

318.75

239.06

159.38

79.69
0.00 T T T T T T T 1
0.00 63.75 127.50 191.25 255.00 318.75 3R2.50 446.25 510.00




vy

W -
-79.69

RO PRV

[PV

TV

—av.uw

-159.38

-239.06

-318.75

3. AILIZ| Q1 SO X HE ()& A0 A2 ) EERTLIE)
KR4101Q60002 2020-06 T AL|200K| =M E 17

7| ERHAFO| A
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -17 -17 -17 -17 -17 -17 -17
-5.33% -12 -12 -12 -12 -12 -12 -12
-2.67% -6 -6 -6 -6 -6 -6 -6
0% 0 0 0 0 0 0 0
2.67% 6 6 6 6 6 6 6
5.33% 12 12 12 12 12 12 12
8.00% 17 17 17 17 17 17 17
KR4201Q62550 2020-06 2255 29

| 7| & XpALO| IS
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 28 28 28 28
-5.33% 19 19 19 19 19 19 19
-2.67% 10 10 10 10 10 10 10
0% 0 0 0 0 0 0 0
2.67% -10 -10 -10 -10 -10 -10 -10
5.33% -19 -19 -19 -19 -19 -19 -19
8.00% -29 -29 -29 -29 -29 -29 -29
4. THIAZO| AT MO A2 H(VaR : 99%ME|4E,1027|F) (Cho): ot



Al 2020-06-09
7|&=4  2020-06-08

Mt 7t5H M= 0 0 0
A e = B 0 0 0 &9
g f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 %9
= SIEH  ME 1316 0 1316
el SI5dH  ag 8,110 0 8,110 A9
A 7153 =24 0 6,669 -6,669 EtL|
A = 2f ME 0 2,943 -2,943 %9
2. Q7|A| "l £l x
OESXMO0-C2750-EURO STOXX 50
560.92
420.69
280.46
140.23
3
fvr 0.00 T T T T T T T
2{5 0.00 687.50 1,375.00 2,062.50 2,750.00.3,437.50 4,125.00 4,812.50 5,500.00
-140.23
-280.46
-420.69
-560.92
74
OESXMO0-C2775-EURO STOXX 50
2,065.96

1,377.31




-688.65

-1,377.31

-2,065.96

-2,754.61

.00 693.75 1,387.50 2,081.25 2,775.00.3,468.75 4,162.50 4,856.25 5,550.00

OESXMO0-P2750-EURO STOXX 50

560.92

420.69

280.46

140.23

— 0.00

.00

687.50 1,375.00 2,062.50,2,750.00 3,437.50 4,125.00 4,812.50 5,500.00

-140.23

-280.46

-420.69

-560.92

2,094.26

1,396.17

698.09

- 0.00

OESXMO0-P2775-EURO STOXX 50




35 0.00 693.75 1,387.50 2,081.25,2,775.00 3,468.75 4,162.50 4,856.25 5,550.00
-698.09 /
-1,396.17 /
-2,094.26
-2,792.35
74
VGMO-EURO STOXX 50 Jun20
1,316.01 /
987.01 /
658.01 /
329.00
5 /
;E 0.00 T T T T T T 1
2{5 0.00  845.25 1,690.50 2,535.75,3,381.00 4,226.25 5,071.50 5,916.75 6,762.00
-329.00 /
-658.01 /
-987.01
-1,316.01
74
3. A|LE| 8 &9 A HE (X Ao A 2 ) (G

260105SQPXSG EURO Covered CALL STRATEGY
FX21020H0S KRW/EUR 26-06-20E

FX21020K02 KRW/EUR 26-06-20E

OESXMO0-C2 EURO STOXX 50

OESXMO0-C2 EURO STOXX 50

OESXMO0-P2 EURO STOXX 50

OESXMO0-P2 EURO STOXX 50

VGMO EURO STOXX 50 Jun20
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[Ho
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15
45
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45
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Al 2020-06-09
7|&=4  2020-06-08

ETFAOHE 3|t{2| K| S B H

{7152
S5

. OF7| ARl 201 x

KR4101Q60002-2020-06 T A 1| 200X]| =41

=

0 ZU
10,901 ZLf

8,175.94
5,450.63
2,725.31
=
il 0.00 . . : . : . .
e 0.00  72.68 14535 218.03 39070 36338 436.05 508.73 581.40
2,725.31
5,450.63
8,175.94
110,901.25 -
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q60002 2020-06 T AT|200K| &M 2 872
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -872 -872 -872 -872 -872 -872 -872
-5.33% -582 -582 -582 -582 -582 -582 -582
-2.67% -291 -291 -291 -291 -291 -291 -291
0% 0 0 0 0 0 0 0
2.67% 291 291 291 291 291 291 291
5.33% 582 582 582 582 582 582 582
8.00% 872 872 872 872 872 872 872
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J|ZY  2020-06-08

ETFAOIE Y HE|X| 2 EXEEHIS

e I
I Q5 Ao

= 0 0 0 ELy
= 945 0 945 ZHLY

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

944.78
708.58
472.39
236.19
=
T 0.00 . . . . . . :
e 000 7268 14535 218.03_390.70 36338 436.05 508.73 581.40
236.19
47239
708.58
944.78 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q60002 2020-06 T AT|200K| &M 2 76
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 76 -76 76 76 -76 76 76
-5.33% -50 -50 -50 -50 -50 -50 -50
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 50 50 50 50 50 50 50

8.00% 76 76 76 76 76 76 76
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2020-06-09
2020-06-08

ETFAOIE Y H2|X| 25X

)
AT sa M2 0 0 T
=A 7tEd d= 13381 0 1,381 FLy
2. OE7|A| ™o &9l x
KR4101Q60002-2020-06 A H| 200|441 &
1,035.62
690.41
345.21
&l
T 000 . . . . . . .
e 000 7268 14535 21803 9070 363.38 43605 50873 581.40
34521
-690.41
-1,035.62
-1,380.83 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q60002 2020-06 AAT|200K| 44 2 110
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -110 -110 110 110 110 110 -110
-5.33% 74 -74 74 74 74 74 74
-2.67% -37 -37 -37 -37 -37 -37 37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 74 74 74 74 74 74 74
8.00% 110 110 110 110 110 110 110
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2020-06-09
2020-06-08

A O}EKRX30001 5 A 2 5 M3}

e
e itsd  Me 0 0 0 B
A w158 ME 654 0 654 U
2. 7| A|He| 2ARE
KR4101Q60002-2020-06 3 A I| 200X| 4= M 2
654.08
490.56
327.04
163.52
=
T 0.00 . . . . . . :
e 000 7268 14535 218.03_390.70 36338 436.05 508.73 581.40
163.52
327.04
-490.56
654.08 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q60002 2020-06 T AT|200K| &M 2 52
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -52 -52 52 -52 -52 52 52
-5.33% 35 -35 35 35 -35 35 35
-2.67% -17 17 17 17 -17 17 17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 35 35 35 35 35 35 35
8.00% 52 52 52 52 52 52 52
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DAY 2020-06-09
J|ZY  2020-06-08

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

T=
At w158 M= 0 0 0 &y
At s15H =M 0 0 0 &
A 7153 ME 9,884 0 9,884 AfLY
= o= 2M 2,917 16,646 -13,729 ALY

2. 7N He| &

12
|
P

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

7,412.85

4,941.90

2,470.95

il
zr

— 0.00

%5 0.00 72.68 14535 218.03 7290.70 363.38 436.05 508.73 581.40
-2,470.95

-4,941.90

-7,412.85

-9,883.80 -

KR4201Q62659-2020-06 E265

7,751.25

5,813.44

3,875.63

1,937.81

— O-OO T T T L T T T 1
or 0.00 66.25 132.50 198.75 265.00% 331.25 39750 46375 530.00




!

-1,937.81

-3,875.63

-5,813.44

-7,751.25

6,670.78

4,447.19

2,223.59

0.00

KR4201Q62675-2020-06 =267.5

0.

-2,223.59

-4,447.19

-6,670.78

-8,894.38

1,578.13

1,183.59

789.06

394.53

0.00

-394.53

-789.06

D0

66.88 133.75 200.63 267.5 33438 401.25 468.13 535.00

N

N

™

0.

KR4301Q62525-2020-06 5£252.5

~

D0

T T T T T T T

63.13 126.25 189.38 252.50 315.63 378.75 441.88




-1,183.59

-1,578.13
7t
KR4301Q62558-2020-06 3255
1,338.75
1,004.06
669.38
334.69
&
;E 0.00 T T T T T T T 1
2|5 0.00 63.75 12750 191.25 255.00 318.75 382.50 446.25 510.00
-334.69
-669.38
-1,004.06
-1,338.75
742
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101Q60002 2020-06 A TI200K| 42 791
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 791 791 791 791 791 791 791
-5.33% 527 527 527 527 527 527 527
-2.67% 264 264 -264 -264 264 -264 264
0% 0 0 0 0 0 0 0
2.67% 264 264 264 264 264 264 264
5.33% 527 527 527 527 527 527 527
8.00% 791 791 791 791 791 791 791
KR4201Q62659 2020-06 2265 679
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 621 612 602 592 582 572 562
-5.33% 444 439 433 427 420 413 405
-2.67% 227 226 224 222 219 215 211



0%
2.67%
5.33%
8.00%

7424
-8.00%
-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%
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