2020-07-17

oll

Al

Ho

2020-07-16

KK

7|

0 2o
3 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZAlY  2020-07-17
7|22 2020-07-16

SMARTEH] -MSCIM ZI = 53 A%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs B Aot 12,516 0 12,516 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP (EH9):
SWMXWOO( A SHMXWO 0]2[S200522
“ g B|aa Y9 Y2 0| oS0l Y0| LHBAITH ABEIUS

— =
ra
{0

o
o
oo

4. THYAME 0| A|r

k>

MO A2 H(VaR : 9% A2 4F,1027|F) (S

w o
o

w
(o]

YR 2[Ad WEO ZR FYO| ofH{Z0| A0 WEX|Z AFEEIAS



ZAlY  2020-07-17
7|22 2020-07-16

SMARTE 3 2 EZ A YCSIS004%

Heftld Al g™
Al x| 2 A9} 0 0 02
= INE Agt 7,304 0 7,304 %9

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
SWCSI5000C A18HCSIS000| 25200610 670

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

MO 43 (VaR : 99% 412+ F,1027|F) (Eh9:y ot
994

o

s A3 WEO ZS O 0f220] U0 X7 ABEUS



ZAlY  2020-07-17
7|22 2020-07-16

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 459 0 459

2. B7|AIHO| 2YRE

VGUO-EURO STOXX 50 Sep20

344.58

229.72

114.86

— 0-00 T T T 1 T T T
?{5 0.00 843.75 1,687.50 2,531.25,3,375.00 4,218.75 5,062.50 5,906.25 6,750.00

-114.86

-229.72

-344.58

-459.44 -

VT PLTEE TETE S PYEL) (EH9: 2t
VGUO EURO STOXX 50 Sep20 37

o

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k

o



ZAlY  2020-07-17
7|22 2020-07-16

7 2 CH &

627.25

470.44

313.63

156.81

— 0.00

<A

-156.81

-313.63

-470.44

-627.25 -

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

27153

d= 0 0 0 YU
7rEd d=

627 0 627 ALY

HCNO-HSCEI Futures Jul20

.00 2,529.25 5,058.50 7,587.75,10,117.0012,646.2515,175.5017,704.7520,234.00

HCNO

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

o

HSCEI Futures Jul20 50

o



ZA|Y  2020-07-17
J|Z 2020-07-16

M 27153 ME 5 0 5 2Ly
At FtEH =24 1,396 0 1,396 ZtL|
A 7153 ME 5 0 5 Ly
=4 ft5H =M 0 365,316 -365,316 &L

2. 7N He| &

12
|
P

KR4157Q80002-2020-08 LY 3tSt-Z7|H M2

5.06

3.79

2.53

1.26

— 0.00 T . f
or 0.00  4,212.50 8,425.00 12,637.5046,850.0021,062.5025,275.0029,487.5033,700.00

A
-1.26

-2.53

-3.79

-5.06 -

KR4201Q82871-2020-08 &287.5

268,596.88

201,447.66

134,298.44

67,149.22

— O-OO T T T L T T T
or 0.00 71.88 14375 215.63 28750~ 359.38 43125 503.13 575.00




!

=
r
ar

A

-67,149.22

-134,298.44

-201,447.66

-268,596.88

KR4301Q82853-2020-08 %285

35,625.00

26,718.75

17,812.50

8,906.25

0.

D0

71.25 142.50 213.75 85.00 356.25 427.50 498.75 570.00

-8,906.25

-17,812.50

-26,718.75

-35,625.00

61,093.75

45,820.31

30,546.88

15,273.44

0.00

0.

-15,273.44

-30,546.88

KR4301Q82879-2020-08 5£287.5

D0

71.88 143.75 215.63 87.50 359.38 431.25 503.13 575.00

e

d



-45,820.31 |

-61,093.75

3. AlL}2| R 29

=2 ="

S EIE I ESSPYEE)

&
ra
o [

KR4157Q80002 2020-08 CHsHEt RN E

7| ZEXfAO| B F-d
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4201Q82871 2020-08 2287.5 17,107

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 11,233 10477 9,676 8,837 7,970 7,080 6,170
-5.33% 9,375 8,443 7,488 6,517 5,532 4,537 3,534
2.67% 6,742 5,691 4,636 3,576 2,515 1451 386
0% 3,275 2,183 1,092 0 -1,001 -2,183 3,273
2.67% 1,017 -2,068  -3129  -4197  -5270 16,348 7,430
5.33% 6059  -7002  -7975  -8971  -9,985 11,014 -12,054
800%  -11,734  -12527  -13374  -14262  -15185 16135 -17,107
KR4301Q82853 2020-08 Z285 1,988

7| Z=XfAO| B Fd
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,717 -1,750  -1,790  -1,834  -1,3882 1,934 -1,988
-5.33% -897 956  -1019  -1083  -1,150 1,219 1,288
2.67% 232 -310 -388 466 545 624 703
0% 237 158 79 0 -80 -160 -240
2.67% 518 456 390 322 252 180 107
5.33% 659 620 574 524 470 412 352
8.00% 718 698 671 639 602 560 514
KR4301Q82879 2020-08 £287.5 3,571

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 3168  -3214  -3270  -3335  -3,408 3,486 3,571
-5.33% 1,716  -1,805  -1,900  -2,001  -2,106 2,215 2,328
2.67% -493 619 747 876 -1,006 1,138 -1,270



0%
2.67%
5.33%
8.00%

414
991
1,300
1,439

o| Z[CHE 0| 4= A (VaR : 99% M 2| +F, 102 7| F)

276
873
1,219
1,394

138
750
1,129
1,338

625
1,032
1,273

-138
498
929

1,199

369 238

821 709

1,117 1,030
(2t

o £
[AE
[io

o
©
~



o 2020

-07-17

J|Z 2020-07-16

<

M /7t53H M2 0 0 0 FLY
At s15H =M 0 0 0 &
Al E3} ME 0 0 0 &9
A f7t5H M2 1,643 0 1,643 ZLY
= 2It5d e 0 4,249 4,249 E L
A E3} ME 0 1,505 -1,505 &9

1,643.14

HCNO-HSCEI Futures Jul20

1,232.36

821.57

410.79

.00 2,529.25 5,05

8.50 7,587.75,40,117.0012,646.2515,175.5017,704.7520,23

-410.79

-821.57

-1,232.36

-1,643.14 -

OHHINO-C97-HSCEI

34.00

622.19

414.80

207.40




0.00 2,425.00 4,850.00 7,275.00 9,700. 2,125.0014,550.0016,975.0019,400.00

N

-414.80

N

-622.19

-829.59

1,295.32

971.49

647.66

323.83

-323.83

-647.66

-971.49

-1,295.32

OHHINO-C98-HSCEI

0.00 2,450.00 4,900.00 7,350.00 9,800.00.12,250.0014,700.0017,150.0019,600.00

OHHINO-P97-HSCEI

678.76

452.51

226.25

.00  2,425.00 4,850.00 7,275.00,9,700.00 12,125.0014,550.0016,975.0019,400.00




-2£0.20 /
-452.51 /
-678.76

-905.01
72
OHHINO-P98-HSCEI
1,219.12
914.34
609.56
304.78
=
;E 0.00 T T T T T T 1
2|5 0.00 2,450.00 4,900.00 7,35%)'0.00 12,250.0014,700.0017,150.0019,600.00
-304.78 /
-609.56 /
-914.34
-1,219.12
72
3. AlLbE| @ £ FXHE(E 2 M0 AE) (Etglsarel
FX21020K02 KRW/HKD 21-08-20E 120
HCNO HSCEI Futures Jul20 131
OHHINO-C9" HSCEI 66
OHHINO-C9¢ HSCEI 104
OHHINO-P9’ HSCEI 72
OHHINO-P9¢ HSCEI 98
4. THYATE O] 2|2 ACI A2 H(VaR : 99% 42|+ 5E,1027| ) (Ehgluarel

586



ZA|Y  2020-07-17
7|22 2020-07-16

Mt 7t5H M= 0 0 0
A LA h B 0 0 0 &
g f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 %9
= SIEH  ME 1,333 0 1,333
el SI5dH  ag 8,200 0 8,200 At Q|
A 7153 =24 0 7,821 -7,821 EtL|
A = 2f ME 0 3,525 -3,525 9|
2. Q7|A| "l £l x
OESXNO-C3250-EURO STOXX 50
670.26
446.84
223.42
3
fvr 0.00 T T T T T T T
2{5 0.00 812.50 1,625.00 2,437.50 3,250.00..4,062.50 4,875.00 5,687.50 6,500.00
-223.42
-446.84
-670.26
-893.69
74
OESXNO-C3275-EURO STOXX 50
2,228.88

1,485.92




S 0.00 T T T T T T
of 0.00 818.75 1,637.50 2,456.25 3,275.00.4,093.75 4,912.50 5,731.25 6,550.00

-742.96 \
-1,485.92 \

-2,228.88
-2,971.85
72
OESXNO0-P3250-EURO STOXX 50
703.78
469.18
234.59
=
ar

S 0.00 T T T T T T
of 0.00 812.50 1,625.00 2,437.50,3,250.00 4,062.50 4,875.00 5,687.50 6,500.00

-469.18 /

-703.78
-938.37
e
OESXNO0-P3275-EURO STOXX 50
2,262.66
1,508.44
754.22
=
ar
— 0.00 T T T D o T T T 1




EIE 0.00 818.75 1,637.50 2,456.25,3,275.00 4,093.75 4,912.50 5,731.25 6,550.00
-754.22 /
-1,508.44 /
-2,262.66
-3,016.87
7
VGUO-EURO STOXX 50 Sep20
1,332.86 /
999.65 /
666.43 /
333.22
&l /
;E O-OO T T T T T T 1
2& 0.00 843.75 1,687.50 2,531.25,3,375.00 4,218.75 5,062.50 5,906.25 6,750.00
-333.22 /
-666.43 /
-999.65
-1,332.86
7
3. AUE|E 2 ZHS(Z =L E=A) (Bl

260105SQPXSG EURO Covered CALL STRATEGY
FX21020M0¢ KRW/EUR 25-09-20E

FX21020N01 KRW/EUR 25-09-20E
OESXNO-C3:EURO STOXX 50
OESXNO-C3:EURO STOXX 50
OESXNO-P3ZzEURO STOXX 50
OESXNO-P3ZzEURO STOXX 50

VGUO EURO STOXX 50 Sep20

[ACL
[Ho

238

71
238
75
241
107



ot

7|1¥)

ol
=

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

1,269



ZA|Y  2020-07-17
7|22 2020-07-16

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

. OF7| ARl 201 x

{7152
S5

KR4101Q90009-2020-09 3 A 1| 200X]| =41

=

0 ZU
10,484 ZLY

7,862.63
5,241.75
2,620.88
.un'a
T 000 . . . . . . .
e 000 7230 14460 2169038920 36150 433.80 506.10 578.40
2,620.88
5,241.75
7,862.63
-10,483.50 -
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 839
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -839 -839 -839 -839 -839 -839 -839
-5.33% -559 -559 -559 -559 559 559 -559
-2.67% -280 -280 -280 -280 -280 -280 -280
0% 0 0 0 0 0 0 0
2.67% 280 280 280 280 280 280 280
5.33% 559 559 559 559 559 559 559
8.00% 839 839 839 839 839 839 839



ot

7|1¥)

ol
=

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

1,333



ZAlY  2020-07-17
7|22 2020-07-16

ETFAOIE Y HE|X| 2 EXEEHIS

e I
I Q5 Ao

= 0 0 0 ELy
= 940 0 940 ZHLY

2. B7|AIHO| 2YRE

KR4101Q90009-2020-09 T A 1| 200X| =M=

704.93
469.95
234.98
&l
T 000 . . . . . . .
e 000 7230 14460 216.90 38920 361.50 43380 506.10 578.40
234.98
469.95
704.93
939.90 -
74
3. AlLIE| 918 A0l R EME (AICH2 A0 A2 o) CELRES
KR4101Q90009 2020-09 AAT|200K| 442 75
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 75 75 75 75 75 75 75
-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% 75 75 75 75 75 75 75



ot

7|1¥)

ol
=

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

120



ZAlY  2020-07-17
7|22 2020-07-16

ETFAOIEY HI| K| 2 EMSSH10S

)
At #715d  MdE 0 0 0 ELy
A w158 ME 1,374 0 1,374 ZLy
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
1,030.28
686.85
343.43
=
T 000 . . . . : . :
e 000 7230 14460 216.90 38920 361.50 433.80 506.10 578.40
343.43
686.85
-1,030.28
11,373.70 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 110
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -110 -110 -110 -110 -110 -110 -110
-5.33% 73 73 73 73 73 73 73
-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% 73 73 73 73 73 73 73
8.00% 110 110 110 110 110 110 110



ot

7|1¥)

ol
=

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

175



Al 2020-07-17

2020-07-16
ADFEKRX30091H A 2 5 X &}

7t &
his 7/tE5d 0 0 0 ALy
= 7/t5d 651 0 651 ZhLy
2. WIAEe &=
KR4101Q90009-2020-09 T A I 200X| =M &
650.70
488.03
325.35
162.68
.E.l'.]
T 000 . . . . . . .
?15 000 7230 144.60 216.90 ~289.20 361.50 433.80 506.10 578.40
-162.68
-325.35
-488.03
-650.70 -
7H4
3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
KR4101Q90009 2020-09 TAT|200X| =M 2 52
7| =R MEE
7t -2500%  -1667%  -833% 0% 8.33% 16.67% 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



ot

7|1¥)

ol
=

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

83



Al 2020-07-17
7|« 2020-07-16

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 10,050 0 10,050 ALY
=4 27158 24 5,529 18,549 -13,019 AtLY

KR4101Q90009-2020-09 I A Li|200X| =M Z

10,049.70
7,537.28
5,024.85
2,512.43
=
=
:;E O-OO T T T ( T T T
%5 0.00 72.30 144.60 216.90 7289.20 361.50 433.80 506.10 578.40
-2,512.43
-5,024.85
-7,537.28
-10,049.70 -
712
KR4201Q83002-2020-08 =300
6,600.00
4,950.00
3,300.00
1,650.00
=l
=
:;E O-OO T T T L T T T
or 0.00 75.00 150.00 225.00 300.00~ 375.00 450.00 525.00 600.00




.

!

P oevw PRV —emwivw [TV RV Toveuw e

-1,650.00

-3,300.00

-4,950.00

-6,600.00

11,948.75

8,961.56

5,974.38

2,987.19

-2,987.19

-5,974.38

-8,961.56

-11,948.75

KR4201Q83028-2020-08 =302.5

0.

529.38

453.75

226.88

151.25

75.63 605.00

D0

302.5 378.13

KR4301Q82853-2020-08 %285

570.00

427.50

285.00

142.50

™~

.00

498.75

427.50

356.25

T T

213.75  285.00

142.50

71.25 570.00




-427.50

-570.00
7t
KR4301Q82879-2020-08 3£287.5
4,959.38
3,719.53
2,479.69
1,239.84
&
;E 0.00 T T T T T T T 1
2|5 0.00 71.88 143.75 215.63 287.50 359.38 431.25 503.13 575.00
-1,239.84
-2,479.69
-3,719.53
-4,959.38
7t
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101Q90009 2020-09 FATI200K| 44 804
7| =Xl HE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -804 -804 -804 -804 -804 -804 -804
-5.33% 536 536 536 536 536 536 536
-2.67% -268 -268 268 268 268 268 -268
0% 0 0 0 0 0 0 0
2.67% 268 268 268 268 268 268 268
5.33% 536 536 536 536 536 536 536
8.00% 804 804 804 804 804 804 804
KR4201Q83002 2020-08 2300 347
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 184 173 159 144 128 111 93
-5.33% 162 145 128 109 89 69 48
-2.67% 126 105 84 61 38 15 8



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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

74

4
-85
-192

KR4201Q83028

-25.00%
305

270

213

130

14

-135
-317

KR4301Q82853

-25.00%
27
14

-11

KR4301Q82879

-25.00%
257

139

40

-34

-80
-106
-117

o| Z[CH =0 4= A (VaR : 99% M 2| +F, 102 7| F)

50
-22
-112
-217

-16.67%
286

243

178

87

-33
-183
-364

-16.67%
28
15

-16.67%
261

146

50

-22

-71

-99
-113

25
-49
-138
-243

2020-08 =302.5
JES NI TRE

0
-75
-165
-269

-8.33% 0%
264 239
213 181
141 102

44 0

-80 -127

-232 -280

-411 -458

2020-08 %285

7| Z= XL

-8.33% 0%

29 29

16 17

6 7

-1 0

-6 -5

-9 -8

-11 -10

2020-08 3287.5
7| =X HEd

-8.33%
265
154

61
-11
-61
-92

-109

0%
271
162

71
0

-51

-84
-103

ESES

-25
-102
-192
-295

8.33%
212
147

63
-44
-175
-329
-506

8.33%
30
18

8.33%
277
171

82
11

-75
-97

-50
-129
-219
-321

16.67%
183
112

22
-89
-222
-378
-554

16.67%
31
19
10

16.67%
283
180

92
22
-30
-67
-91

-76
-155
-246
-347

602

25.00%
152

76

-19
-134
-270
-426
-602
32

25.00%
32
21
11

25.00%
290
189
103

34
-19
-58
-84

N IE
[AE
[io

[N)
(=]
©



2020-07-17

ol
=

SAl

2020-07-16

131,106

0

131,106

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

4. it EEo| oo d=H(VaR : 99% 42| 4+F,10

olo

ol

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



2020-07-17

ol
=

SAl

2020-07-16

92,780

0

92,780

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

4. it EEo| oo d=H(VaR : 99% 42| 4+F,10

olo

ol

40

o2

off 0121&0]

K
<d

IH

o0
oF
J/
Ul
Tl
o0

10

F



ZA|Y  2020-07-17
7|22 2020-07-16
H20= 28 2 E(H) (X H = -1ut4d)
L Hef=
i
At #7t5d 9454 0 0 0
At =) ME 0 0 0 %&e
= o7l 2=l 460,004 0 460,004
A E3t ME 0 441,732 -441,732 & Q|
2. WI|A-L &=
3. ALEIRE &P ZHE (X L& A0 d =) (T8 kRl
FX21020J03¢ KRW/USD 24-07-20E 2,170
FX21020J04: KRW/USD 24-07-20E 1,736
FX21020J04: KRW/USD 24-07-20E 1,929
FX21020K01 KRW/USD 18-08-20E 2,353
FX21020K01 KRW/USD 18-08-20E 964
FX21020K03 KRW/USD 26-08-20E 1,013
FX21020K03- KRW/USD 26-08-20E 1,601
FX21020K05 KRW/USD 03-08-20E 3,376
FX21020K05 KRW/USD 03-08-20E 6,848
FX21020MO( KRW/USD 26-08-20E 579
FX21020M0: KRW/USD 26-08-20E 4,726
FX21020M0: KRW/USD 14-09-20E 2,006
FX21020MO0: KRW/USD 14-09-20E 2,430
FX21020MO* KRW/USD 22-09-20E 1,003
FX21020M0* KRW/USD 22-09-20E 2,604
IEOOBD8RGM75 *SEE S A”X BEMEF O]H20| A SAISHX]| RS
IEOOBHNZKL13 Y B SE YR BELAEF 0] 20| A0 SAISHA]| RS
4. TP Eo| Z|CfE A0 YZA(VaR : 99%HE|+=F,10U7|&E (TH| S ahR)
18,153



ZAY  2020-07-17
7|22 2020-07-16
2 O0FEKRX300Q1 5 A 1 (3 A] -1t H)
L A=Y
)
At 7tsd  d= 0 0 0 S
= RN5H  HE 1,875 0 1,875 U
2. Oh7|A| R 201X
KR4108Q90004-2020-09 KRX300 M &
1,406.58
937.72
468.86
E‘a
T 000 . . . . . . .
2 0.00 33490 669.80 1,004.70.1,339.60 1,674.50 2,009.40 2,344.30 2,679.20
-468.86
-937.72
-1,406.58
-1,875.44 -
7t4
3. AlLjE|2E o =HEE L0 Y=A) (Thel- 4 2Hel)
KR4108Q90004 2020-09 KRX300 M & 150
7| =Rtte| #iEsd
7+ -2500%  -1667%  -8.33% 0%  833% 16.67%  25.00%
-8.00% -150 -150 -150 -150 -150 -150 -150
-5.33% -100 -100 -100 -100 -100 -100 -100
-2.67% -50 -50 -50 -50 -50 -50 -50
0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
5.33% 100 100 100 100 100 100 100
8.00% 150 150 150 150 150 150 150



ot

7|1¥)

ol
=

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

239



2020-07-17
2020-07-16

N o

MY >
ne me

H20EZ|(H)(X{AH =

of-ah Y ZHE )

L Hef=
75
M grt5d  £95@
M5 53} HE
=2 f7t5d  #9A53
= 53} He

2. 7N He| &

10

EE

EPCIEE L EIe T FN]
FX21020K04 KRW/USD 27-07-20E
FX21020K04 KRW/USD 27-07-20E
FX21020K04 KRW/USD 20-07-20E
FX21020MO(KRW/USD 20-07-20E
FX21020M0:2 KRW/USD 20-07-20E
FX21020M0: KRW/USD 20-07-20E
FX21020M07 KRW/USD 27-07-20E
FX21020NOC KRW/USD 06-08-20E
FX21020N0z KRW/USD 27-07-20E
FX21020N0z KRW/USD 15-09-20E
FX21020N0z KRW/USD 27-07-20E
FX21020N03 KRW/USD 20-08-20E
IEOOBD8RGM75

3. ALt

AL=1OH
oo -1

0
0
9,560

7,662
-9,560 & Q|

)

o

77
10
14
56
37
48
6
222
3
157

R ELEO 02 Z0| AN SAISHA| B

o

393



ZAlY  2020-07-17
7|22 2020-07-16

At w158 M= 0 0 0
A RINEA 2% 0 0 0 &9l
A =% Me 0 0 el
=4 w715 M= 654 0 654
=7 {t5d  ag 997 0 997 9|
A £} ME 96 756 -660 % Q|
2. 2b7|NHe| £ E
VNCQ8-VN30 Index Future Aug20
490.37
326.91
163.46
=
:;E 0.00 T T T 1 T T T
?{5 0.00 201.50 403.00 604.50 7806.00 1,007.50 1,209.00 1,410.50 1,612.00
-163.46
-326.91
-490.37
-653.83 -

’E
H0
i3
ra
{0

3.ALE[RE &P X HS (X A0 4 FH)
2.55E+11 VN3OTR Index(EUR) 80

FX21020J00¢ KRW/EUR 24-07-20E
FX21020J00¢ KRW/EUR 24-07-20E
FX21020J01¢ KRW/EUR 24-07-20E
FX21020J02¢ KRW/EUR 24-07-20E
FX21020J03¢ KRW/EUR 24-07-20E

I—‘U'IUJL:‘UJ



4. P& F0| 2|40 4= H(VaR : 9% E|+F, 10U 7| F) (Thel-=H et

FX21020K00 KRW/EUR 24-07-20E

FX21020K01 KRW/EUR 24-07-20E

FX21020K03 KRW/EUR 28-08-20E 22
FX21020NOC EUR/KRW 28-08-20E

FX21020N0Z KRW/EUR 28-08-20E

VNCQS8 VN30 Index Future Aug20 52

o

166



o 2020-07-17
J|Z 2020-07-16

OflLAX| QI A F|A B (R H-THEH)

<A

299.07

199.38

99.69

0.00

-99.69

-199.38

-299.07

-398.76

423.50

317.63

211.75

105.88

0.00

-105.88

27153

7/t

CLUO-WTI CRUDE FUTURE Sep20

0.00

10.35

20.70 31.05 41.40 51.75

62.10

72.45

82

COXO0-BRENT CRUDE FUTR Nov20

0.00

11.02

22.04 33.06 44.08 55.10

66.12

77.14

88

80



211,75
-317.63
-423.50
95.38
63.59
31.79
=
=
T 000
O
4! 0
-31.79
-63.59
-95.38
-127.18
361.50
271.13
180.75
90.38
5
3 (.00
ar
4l
-90.38
-180.75
-271.13

HOUO-NY Harb ULSD Fut Sep20

pd

.00 0.32 0.63 O.MZG 1.58 1.89 2.21 2.52

KR4175Q70005-2020-07 E2{ M=

~

.00 301.25 602.50 903.75 1,205.00.1,506.25 1,807.50 2,108.75 2,410.00

AN

AN

N



-361.50

656.22

492.17

328.11

-328.11

-492.17

-656.22

135.00

101.25

67.50

-67.50

-101.25

-135.00

NGU20-NATURAL GAS FUTR Sep20

3.64

DO 0.46 0.91 I.MSZ 2.28 2.73 3.19
74
QSUO-Low Su Gasoil G Sep20

.00

93.44  186.88

280.31 73.75 467.19

560.63

654.06




XBUO-GASOLINE RBOB FUT Sep20

141.40
94.27
47.13
&
;E 0.00 T T T d T T T 1
2{5 0.00 0.31 0.62 0.93 1.24 1.55 1.86 2.17 2.48
-47.13
-94.27
-141.40
-188.53 -
77
3. ALE| 28 £ EHS (X HEA 0| =) (CHe-4DH)
CLUO WTI CRUDE FUTURE Sep20 32
COX0 BRENT CRUDE FUTR Nov20 34
HOUO NY Harb ULSD Fut Sep20 10
KR4175Q70(2020-07 He&{ M= 29
NGU20 NATURAL GAS FUTR Sep20 52
Qsuo Low Su Gasoil G Sep20 11
XBUO GASOLINE RBOB FUT Sep20 15

o| Z|CH£H 0| =AU (VaR : 99% M 2| +=F, 10U 7| F)

FE
4
i3
ra
{0

948



| 2020-07-17

J|Z 2020-07-16

Ol 12| ZHQIYA AR (A -THY

=

o

M StsdH M= 0 0 0

ol {5 H M= 2,596 72 2,524
a7|AEe 27 E

BOZO0-SOYBEAN OIL FUTR Dec20

175.01

116.68

58.34
=
3 (.00 . . . . . . .
2{5 000 734 1469 2203 72937 3671 4406 5140 58
-58.34

-116.68

-175.01

-233.35 -

77
CTZ0-COTTON NO.2 FUTR Dec20

112.20

84.15

56.10

28.05
=
3 (.00 . . . . . . :
2{5 000 1553 31.07 4660 76213 77.66 9320 108.73 124
-28.05

.26



-56.10

-84.15

-112.20

490.92

368.19

245.46

122.73

0.00

-122.73

-245.46

-368.19

-490.92

219.39

164.54

109.69

-109.69

-164.54

CUO-CORN FUTURE Sep20

pd

72.90 97.20 121.50

.00 81.56 163.13 244.69 26.25 407.81 489.38 570.94 652.50
742
KCUO-COFFEE 'C' FUTURE Sep20
.00 24.30 48.60 145.80 170.10 194.40

pd

pd

vd



KR4175Q70005-2020-07 E2{ M=

72.30

54.23

N

.00

301.25 602.50 903.75 1,205.00.1,506.25 1,807.50 2,108.75 2,410.00

-36.15

-54.23

-72.30

138.28

103.71

69.14

-69.14

-103.71

-138.28

KWUO-KC HRW WHEAT FUT Sep20

pd

0.00

114.88 229.75 344.63 59.50 574.38 689.25 804.13 919.00




SBVO0-Sugar Oct20

63.74
& /
3 (.00 . . . . . . .
?{5 000 296 591 887 _“11.82 1478 17.73 2069  23.64
63.74 /

-127.49 /

-191.23

-254.97

SMZ0-SOYBEAN MEAL FUTR Dec20

317.49 /
238.12 /

79.37
& /
ar

S 0.00 T T T T T T 1
of 0.00 7335 146.70 220.05 93.40 366.75 440.10 513.45 586.80

SX0-SOYBEAN FUTURE Nov20



132.83

= /

fr 0.00 T T T T T T 1

of 0.00 220.69 441.38 662.06 82.75 1,103.44 1,324.13 1,544.81 1,765.50
-132.83 /

-265.67 /

-398.50

-531.34

WUO-WHEAT FUTURE(CBT) Sep20

&l /

fr 0.00 T T T T T T 1

%5 0.00 137.69 275.38 413.06 50.75 688.44 826.13 963.81 1,101.50
-74.59 /

-149.19 /

-223.78

-298.38
i
3. AlLbE| @ £ FRHE(E 2 Mo AE ) (Et9lat el
BOZ0 SOYBEAN OIL FUTR Dec20 19
CTZ0 COTTON NO.2 FUTR Dec20 9
CuUo CORN FUTURE Sep20 39
KCUO COFFEE 'C' FUTURE Sep20 18

KR4175Q70(2020-07 &M= 6



KwU

0

SBVO
SMZ0

SX0
WUO0

KC HRW WHEAT FUT Sep20
Sugar Oct20

SOYBEAN MEAL FUTR Dec20
SOYBEAN FUTURE Nov20
WHEAT FUTURE(CBT) Sep20

ol =4 (VaR : 99% M 2|+F, 10U 7| F)

11
20
25
43
24

[ACL
[Ho

247




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 300
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 300
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile ()
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000500044004600206587686353ef901a8fc7684c976262535370673a548c002000700072006f006f00660065007200208fdb884c9ad88d2891cf62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef653ef5728684c9762537088686a5f548c002000700072006f006f00660065007200204e0a73725f979ad854c18cea7684521753706548679c300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA <>
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020b370c2a4d06cd0d10020d504b9b0d1300020bc0f0020ad50c815ae30c5d0c11c0020ace0d488c9c8b85c0020c778c1c4d560002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken voor kwaliteitsafdrukken op desktopprinters en proofers. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create Adobe PDF documents for quality printing on desktop printers and proofers.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /NoConversion
      /DestinationProfileName ()
      /DestinationProfileSelector /NA
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure true
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles true
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /NA
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /LeaveUntagged
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [612.000 792.000]
>> setpagedevice


