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VGUO-EURO STOXX 50 Sep20
412.08

309.06

206.04

103.02
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?{5 0.00 840.50 1,681.00 2,521.50,3,362.00 4,202.50 5,043.00 5,883.50 6,724.00
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HCNO-HSCEI Futures Jul20

359.58

239.72

119.86

— 0.00 .

?{5 0.00 2,578.00 5,156.00 7,734.00,40,312.0012,890.0015,468.0018,046.0020,624.00

-119.86
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3. AlLtEI2 Y AT EHE @ AU AT A) (EH9l ot

HCNO

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

o

HSCEI Futures Jul20 38

o



ZA|Y  2020-07-24
J|Z 2020-07-23

M /7t53H M2 0 0 0 FLY
At FtEH =24 909 0 909 ZtL
A 7153 ME 5 0 5 Ly
=4 ft5H =M 0 360,788 -360,788 EHL

2. 7N He| &

12
|
P

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

5.15

3.86

2.57

1.29

— 0.00 T

2& 0.00  4,287.50 8,575.00 12,862.5047,150.0021,437.5025,725.0030,012.50 34,300.00

-1.29

-2.57

-3.86

-5.15 -

KR4201Q82871-2020-08 &287.5

264,068.75

198,051.56

132,034.38

66,017.19
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or 0.00 71.88 14375 215.63 28750~ 359.38 43125 503.13 575.00
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-66,017.19

-132,034.38

-198,051.56

-264,068.75

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
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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 17,424

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 11,121 10,499 9,837 9,144 8,426 7,688 6,933
-5.33% 9,259 8,467 7,658 6,837 6,006 5,168 4,324
2.67% 6,473 5,581 4,688 3,795 2,900 2,005 1,110
0% 2,691 1,797 900 0 -901 1,804 2,707
2.67% 2036  -2844  -3671  -4513  -5367 6,231 7,102
5.33% 7567  -8228  -8932  -9670  -10,435 11,223 -12,028
800%  -13711  -14205 -14762  -15370  -16,021 16,708 -17,424
KR4301Q82853 2020-08 Z285 1,872

7| Z=XfAO| B Fd
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,710 -1,728  -1,750  -1776  -1,805 11,838 11,872
-5.33% -857 -900 -944 991 -1,039 -1,089 -1,139
2.67% 216 274 1332 -390 448 506 564
0% 149 101 51 0 52 -105 -159
2.67% 297 272 242 209 173 134 93
5.33% 338 329 317 301 282 259 233
8.00% 346 344 340 334 326 315 301
KR4301Q82879 2020-08 £287.5 3452

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 3231 -3252  -3281  -3315  -3,356 3,401 3,452
5.33% 1,713 1,772 -1,837  -1,907  -1,980 -2,056 2,135
2.67% -490 585 681 777 874 971 -1,068
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1,674.38

HCNO-HSCEI Futures Jul20

1,255.79

837.19

418.60

.00 2,578.00 5,15

6.00 7,734.00,40,312.0012,890.0015,468.0018,046.0020,61

-418.60

-837.19

-1,255.79

-1,674.38 -

824.04

OHHINO-C97-HSCEI

24.00

618.03

412.02

206.01




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

N

-412.02

N

-618.03

-824.04

1,286.65

964.99

643.33

321.66

-321.66

-643.33

-964.99

-1,286.65

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

674.22

449.48

224.74

.00  2,425.00 4,850.00 7,275.00,9,700.00 12,125.0014,550.0016,975.0019,400.00
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-674.22
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908.22
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=
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2|5 0.00 2,450.00 4,900.00 7,35%)'0.00 12,250.0014,700.0017,150.0019,600.00
-302.74 /
-605.48 /
-908.22
-1,210.97
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3
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?{5 0.00 837.50 1,675.00 2,512.50 3,350.00.4,187.50 5,025.00 5,862.50 6,700.00
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3,417.22
2,562.92

1,708.61
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843.75 1,687.50 2,531.25 3,375.00.4,218.75 5,062.50 5,906.25 6,750.00

-1,708.61

-2,562.92

-3,417.22

1,997.97

1,498.48

998.99

-1,498.48

-1,997.97

2,527.81

1,685.21

842.60

0.00

N

N

OESXQ0-P3350-EURO STOXX 50

.00

837.50 1,675.00 2,512.50,3,350.00 4,187.50 5,025.00 5,862.50 6,700.00
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7938.75
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-7,938.75

-10,585.00 -

8.00%

{7152
S5

. OF7| ARl 201 x

KR4101Q90009-2020-09 3 A 1| 200X]| =41
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0 ZU
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848

(=oi=4

-16.67%
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0% 0
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0 0
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949.00
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474.50
237.25
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T 0.00 . . . : . . .
?15 000 7300 14600 219.00 99200 36500 438.00 511.00 584.00
-237.25
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2.67% 25 25 25 25 25 25 25
5.33% 51 51 51 51 51 51 51
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-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% 111 111 111 111 111 111 111
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657.00
492.75
328.50
164.25
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T 0.00 . . . . . . :
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-164.25
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-5.33% -35 -35 -35 -35 -35 -35 -35
2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 35 35 35 35 35 35 35
8.00% 53 53 53 53 53 53 53
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KR4101Q90009-2020-09 I A Li|200X| =M Z

10,147.00
7,610.25
5,073.50
2,536.75
=
=
:;E O-OO T T T ( T T T
%5 0.00 73.00 146.00 219.00 ~292.00 365.00 438.00 511.00 584.00
-2,536.75
-5,073.50
-7,610.25
-10,147.00 -
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
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-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
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3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101Q90009 2020-09 T AT|200K| 442 813
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 813 813 813 813 813 813 813
-5.33% 542 -542 542 542 542 542 -542
-2.67% 271 271 271 271 271 271 271
0% 0 0 0 0 0 0 0
2.67% 271 271 271 271 271 271 271
5.33% 542 542 542 542 542 542 542
8.00% 813 813 813 813 813 813 813
KR4201Q83002 2020-08 2300 355
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 173 165 155 143 130 117 102
-5.33% 153 140 126 110 9 77 59
-2.67% 118 101 82 63 44 24 4
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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%

64
-13
-112
-232

KR4201Q83028

-25.00%
282

252

198

112

-13
-178
-382

KR4301Q82853

-25.00%
27
14

KR4301Q82879

-25.00%
262

139

40

-23

-51

-61

43 22 0 -22
-35 -58 -80 -103
-134 -156 -178 -200
-251 -271 -291 -312
2020-08 2302.5
JES NI TRE
-1667%  -8.33% 0%  833%
268 252 233 212
230 207 181 153
168 137 104 71
75 38 0 -38
-53 -94 -135 -175
-219 -259 -300 -341
-419 -456 -494 -533
2020-08 %285
7| ZXO] HEY
-1667%  -8.33% 0%  833%
28 28 28 29
14 15 16 17
4 5 6 7
-2 -1 0 1
-4 -4 -3 -3
-5 -5 -5 -5
-6 -5 -5 -5
2020-08 £287.5
7| ZXO] HEY
-1667%  -8.33% 0%  833%
264 266 269 272
144 149 155 161
47 55 63 71
-15 -8 0 8
-47 -42 -36 -30
-59 -56 -53 -50
-62 -61 -60 -58
oY (VaR : 99% 4 2| +=F,10 7| F)

-43
-126
2222
-333

16.67%
189
124

36
-77
-216
-381
-572

16.67%
29
17

16.67%
276
167

79
16
-24
-46
-56

-65
-148
-245
-355

612

25.00%
165

94

1

-115
-256
-422
-612
30

25.00%
30
18

25.00%
280
173

87
23
-18
-42
-54
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