2020-09-07
2020-09-04

oll

Al

Ho

KK

7|

0 2o
3 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2020-09-07
J|ZY  2020-09-04

SMARTEH] -MSCIM ZI = 53 A%

Heftld Al g™
Al x| 2 A9} 0 0 02
= INE Agt 14,414 0 14,414 %9

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP (EH9):
SWMXWOO( A SEMXWO 0]2[S200824
“ g B|aa Y9 Y2 0| oS0l Y0| LHBAITH ABEIUS

= [JE
ra
{0

i
-
o

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) G B )

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



2020-09-07
2020-09-04

ol
=

SAl

F

KO
<0

CSIS004t

|

160
4
Klo
Hl

Klo

IR

SMART

0 7,304 &2

7,304

=

=

ol
=

2. WI|MHEe| &

ot

723

SWCSI5000C 413+CSIS000] 2S200610

2 =30 oHZ0| AN LHEX|7F AHEEAS

ot

7|1E)

ol
=

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

1,121

E{o] B2 =730 0{24Z0| A0 WEX|7t ArEEIAS

IH
L

A3

s 7

*



DAY 2020-09-07
J|ZY  2020-09-04

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 449 0 449

VGUO-EURO STOXX 50 Sep20

337.05

224.70

112.35

— 0-00 T T T 1 T T T
4l 0.00 823.25 1,646.50 2,469.75,3,293.00 4,116.25 4,939.50 5,762.75 6,586.00

-112.35

-224.70

-337.05

-449.40 -

VT PLTEE TETE S PYEL) (EH9: 2t
VGUO EURO STOXX 50 Sep20 36

o

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

o



DAY 2020-09-07
J|ZY  2020-09-04

7 2 CH &

e
w7

2. B7|AIHO| 2YRE

27153

d= 0 0 0 YU
7rEd d=

755 0 755 ALY

HCUO-HSCEI Futures Sep20

566.29

377.53

188.76

— 0.00 .

<A

or 0.00 2,463.00 4,926.00 7,389.00,9,852.00 12,315.0014,778.0017,241.0019,704.00

-188.76

-377.53

-566.29

-755.06 -

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

HCUO

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

o
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DAY 2020-09-07
J|ZY  2020-09-04

=M 0 0 0 ZtLK
ol S7tsd =M 0 345,813 -345,813 AfLY

A7 {7153

KR4201Q93225-2020-09 =322.5

141,819.38
106,364.53
70,909.69
35,454.84
=
il 0.00 . : . . . : .
e 0.00 8063 161.25 241.88 32250~ 40313 483.75 564.38 645.00
35,454.84
-70,909.69
-106,364.53
1141,819.38
7424
KRA4201Q93258-2020-09 2325
116,918.75
87,689.06
58,459.38
29,229.69
=
il 0.00 . : . . . : .
e 0.00 8125 162.50 243.75 325.00~ 40625 487.50 568.75 650.00
129,229.69




-58,459.38

-87,689.06
-116,918.75
742
KR4301Q93223-2020-09 $£322.5
87,075.00
65,306.25
43,537.50
21,768.75
.I'::J
;E O-OO T T T d T T T 1
2|5 0.00 80.63 161.25 241.88 7322.50 403.13 483.75 564.38 645.00
-21,768.75
-43,537.50
-65,306.25
-87,075.00 -
7t4
3. ALZ|Q Y 2O TS (H|HE A A ) (EtS|:at gl
KR4201Q93225 2020-09 23225 6,705
7| EXHALO| HE A
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1516 1502 1479 1445 1398 1338 1,264
-5.33% 1466 1417 1350 1266 1166 1,049 920
-2.67% 1264 1141 999 840 667 482 288
0% 682 464 236 0 242 489 739
267% 558 837 -1117  -1397  -1678 1,958 -2,239
533%  -2609  -2874 3142  -3413  -3686 3961 -4,238
800%  -5391 5580  -5785  -6002  -6,229 6463 -6,705
KR4201Q93258 2020-09 2325 5,098
7| Z=Xpe] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1010 1,003 990 968 938 897 847



-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%

984
868
504
-332
-1,809
-3,919

KR4301Q93223

-25.00%
-6,444
-4,199
-1,962

173
1,878
2,799
3,086

955 913 857
787 689 577
346 178 0
-553 -776 -1,001
-2,038 -2,267 -2,498
-4,097 -4,285 -4,480
2020-09 £322.5
7| & RpALO]

-16.67%  -833% 0%
-6,444 -6,444 -6,445
-4,200 -4,202 -4,205
-1,973 -1,989 -2,011
122 64 0
1,777 1,676 1,575
2,715 2,627 2,537
3,054 3,014 2,966

= U(VaR : 99%ME|+=F,10Y7|F)

ESES

788
452
-185
-1,226
-2,729
-4,682

8.33%
-6,446
4,211
-2,038
-69
1,474
2,445
2,913

706
316
-375
-1,452
-2,961
-4,888

16.67%
-6,447
-4,221
-2,071

-141
1,372
2,351
2,854

613
170
-570
-1,679
-3,193
-5,098
6,450

25.00%
-6,450
-4,233
-2,109

-217
1,270
2,255
2,791



o 2020

-09-07

J|ZY  2020-09-04

<

M /7t53H M2 0 0 0 FLY
At s15H =M 0 0 0 &
Al E3} ME 0 0 0 &9
A f7t5H M2 1,580 0 1,580 ELK
= 2It5d e 0 4,456 4,456 L
A E3} ME 0 1,332 -1,332 &9

1,580.45

HCUO-HSCEI Futures Sep20

1,185.34

790.22

395.11

.00 2,463.00 4,92

6.00 7,389.00,9,852.0012,315.0014,778.0017,241.0019,7(

-395.11

-790.22

-1,185.34

-1,580.45 -

OHHIUO0-C101-HSCEI

04.00

232.55

155.04

77.52




0.00 2,525.00 5,050.00 7,575.00 10,100.0612,625.0015,150.0017,675.0020,200.00

N

-155.04

N

-232.55

-310.07

1,409.13

939.42

469.71

-1,409.13

-1,878.84

OHHIUO0-C102-HSCEI

.00  2,550.00 5,100.00 7,650.0010,200.0012,750.0015,300.0017,850.0020,400.00

OHHIUO0-P101-HSCEI

310.07

232.55

155.04

77.52

.00  2,525.00 5,050.00 7,575.00,40,100.0012,625.0015,150.0017,675.0020,200.00




=/7.0&L /
-155.04 /
-232.55

-310.07
7%
OHHIUO0-P102-HSCEI
1,957.13
1,467.84
978.56
489.28
&
;E 0.00 T T T T T T 1
%5 0.00 2,550.00 5,100.00 7,65%0.0012,750.0015,300.0017,850.0020,400.00
-489.28 /
-978.56 /
-1,467.84
-1,957.13
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-e kRl
FX21020Q03 KRW/HKD 20-11-20E 107
HCUO HSCEI Futures Sep20 126
OHHIUO-C1(HSCEI 25
OHHIUO-C1(HSCEI 150
OHHIUO-P1( HSCEI 25
OHHIUO-P1( HSCEI 157
4. op 4 YE| Z =LY S H(VaR : 99% L E|+=F, 10U 7| E) (EFl-e 2kl

593



DAY 2020-09-07
J|ZY  2020-09-04

Mt 7t5H M= 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0Zu
Mt &3t ME 0 0 0 %9
= SIEH  ME 942 0 942
el SI5dH  ag 8,976 0 8,976 A9
A 7153 =24 0 9,781 9,781 At
A E3} ME 0 5,556 -5,556 ZtQ|
2. Q7|A| "l £l x
OESXU0-C3250-EURO STOXX 50
2,231.91
1,487.94
743.97
=
fvr 0.00 T T T L, 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
-743.97
-1,487.94
-2,231.91
-2,975.88
7t4
OESXU0-C3275-EURO STOXX 50
1,937.67
1,453.25

968.83




-968.83

-1,453.25

-1,937.67

2,930.10

2,197.57

1,465.05

732.52

-732.52

-1,465.05

-2,197.57

-2,930.10

1,937.67

1,453.25

968.83

484.42

0.00

.00

818.75 1,637.50 2,456.25 3,275.00.4,093.75 4,912.50 5,731.25 6,550.00

N

N

OESXUO0-P3250-EURO STOXX 50

.00

812.50 1,625.00 2,437.50,3,250.00 4,062.50 4,875.00 5,687.50 6,500.00

OESXUO0-P3275-EURO STOXX 50




35 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
-484.42 /
1968.83 /
-1,453.25
-1,937.67
7424
VGUO-EURO STOXX 50 Sep20
941.86 /
706.40 /
470.93 /
235.47
& /
;E 0-00 T T T T T T 1
%5 0.00 823.25 1,646.50 2,469.75,3,293.00 4,116.25 4,939.50 5,762.75 6,586.00
-235.47 /
-470.93 /
-706.40
-941.86
7424
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

FX21020N03 KRW/EUR 25-09-20E

FX21020U00 KRW/EUR 08-09-20E
OESXUO0-C3ZzEURO STOXX 50
OESXUO0-C3ZzEURO STOXX 50
OESXUO0-P3ZEURO STOXX 50
OESXUO0-P3ZEURO STOXX 50

VGUO EURO STOXX 50 Sep20

[AE
w [Ho

244

135

20
238
155
234
155

75
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DAY 2020-09-07
J|ZY  2020-09-04

ETFAOIEY K| X| 285X

Mt 7rEE d= 0 0 0 FLh
= oitsd  He2 10,809 0 10,809 &L
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 A H|200%| 441 &
10,808.99
8,106.74
5,404.49
2,702.25
.un'a
T 000 . . . . . . .
e 000 7776 15553 23329 31105 388.81 466.58 54434 622.10
2,702.25
5,404.49
8,106.74
-10,808.99 -
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 867
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -867 -867 -867 -867 -867 -867 -867
-5.33% 578 578 578 578 578 578 578
-2.67% -289 -289 -289 -289 -289 -289 -289
0% 0 0 0 0 0 0 0
2.67% 289 289 289 289 289 289 289
5.33% 578 578 578 578 578 578 578
8.00% 867 867 867 867 867 867 867
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DAY 2020-09-07
J|ZY  2020-09-04

ETFAOIE Y H2|X| 25X

AT sa M2 0 0 T
=A 7tEd d= 1011 0 1011 FHLy
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 A H|200%] 4 41 &
758.18
505.46
252.73
.un'a
T 000 . . . . . . .
e 000 77.76 15553 233.29 /31105 388.81 46658 58434 622.10
25273
-505.46
758.18
-1,010.91 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 81
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -81 -81 81 81 81 81 81
-5.33% -54 -54 54 54 -54 54 54
-2.67% -27 -27 27 27 -27 27 27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 54 54 54 54 54 54 54
8.00% 81 81 81 81 81 81 81
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SAlY  2020-09-07
2020-09-04

1.
)
Al FtEH M= 0 0 0 ZHLY
A w158 ME 389 0 389 EfLK
2. Oh7|A| R 201X
KR4101Q90009-2020-09 A A T|200X| 4 M2
291.61
194.41
97.20
o
T 0.00 . . . . . . :
2{5 0.00 7776 155553 233.29 311.05 388.81 466.58 544.34 622.10
-97.20
-194.41
-291.61
-388.81 -
71
3. AlLt2| 2% 2ol R xH B (X|Cf Ao A4S ) (CH|-eHarel
KR4101Q90009 2020-09 R AI|200K| &M 2 31
7| &Rl HE o
7+ -2500%  -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 31 31 -31 31 31 -31 -31
-5.33% 221 221 -21 21 21 21 21
-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% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
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DAY 2020-09-07
J|ZY  2020-09-04

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

T=
At w158 M= 0 0 0 &
At s15H =M 510 0 510 ALK
A 7153 ME 9,020 0 9,020 AfLY
=A 27158 24 3,556 16,379 -12,823 AtLY

2. 7N He| &

12
|
P

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

6,765.34

4,510.23

2,255.11

il
zr

— 0.00

%5 0.00 77.76 ~ 155.53 233.29 7311.05 388.81 466.58 544.34 622.10
-2,255.11

-4,510.23

-6,765.34

-9,020.45 -

KR4201Q93373-2020-09 &337.5

3,459.38

2,594.53

1,729.69

864.84

— O-OO T T T L T T T
or 0.00 84.38 16875 25313 33750\ 42188 506.25 590.63 6£75.00




'({J (VR —Teow PRV PR [IONANEV] Y.uv v vovivo

KR4201Q93407-2020-09 =340

.00 85.00 170.00 255.00 340.0 425.00 510.00 595.00 680.00

KR4301Q93223-2020-09 ¥£322.5

~ -

T T T T T T

.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00

-864.84
-1,729.69
-2,594.53
-3,459.38

12,920.00
9,690.00
6,460.00
3,230.00

=

=

gl.—_ 0.00
O

h 0

-3,230.00

-6,460.00

-9,690.00

-12,920.00

2,418.75

1,814.06

1,209.38

604.69
=
=
gl.—_ 0.00
O
h 0
-604.69

-1,209.38




-1,814.06

-2,418.75
71
KR4301Q93256-2020-09 3325
1,137.50
853.13
568.75
284.38
.I'::J
;E 0.00 T T T T T T T 1
2|5 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
-284.38
-568.75
-853.13
-1,137.50
742
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101Q90009 2020-09 FATI200K| 42 724
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 724 724 724 724 724 724 724
-5.33% 483 483 483 483 483 483 483
-2.67% 241 241 241 241 241 241 241
0% 0 0 0 0 0 0 0
2.67% 241 241 241 241 241 241 241
5.33% 483 483 483 483 483 483 483
8.00% 724 724 724 724 724 724 724
KR4201Q93373 2020-09 2337.5 92
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 9 9 9 9 8 8 8
-5.33% 9 9 8 8 7 6 5
-2.67% 8 8 7 6 4 2 0



0% 6 5 3 0 -3 -6 -10
2.67% 0 -4 -8 -13 -17 -22 -27
5.33% -17 -23 -29 -35 -41 -48 -54
8.00% -50 -57 -64 -71 -78 -85 -92
KR4201Q93407 2020-09 =340 304
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 25 25 25 25 24 23 22
-5.33% 25 25 24 23 21 18 15
-2.67% 24 23 20 17 12 6 -1
0% 19 15 8 0 -10 -21 -33
2.67% 1 -10 -23 -38 -54 -71 -89
5.33% -49 -68 -89 -110 -132 -154 -177
8.00% -152 -177 -203 -228 -253 -279 -304
KR4301Q93223 2020-09 #3225 179
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 179 179 179 179 179 179 179
-5.33% 117 117 117 117 117 117 118
-2.67% 55 55 55 56 57 58 59
0% -5 -3 -2 0 2 4 6
2.67% -52 -49 -47 -44 -41 -38 -35
5.33% -78 -75 -73 -70 -68 -65 -63
8.00% -86 -85 -84 -82 -81 -79 -78
KR4301Q93256 2020-09 #325 85
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 85 85 85 85 85 85 85
-5.33% 56 56 56 56 56 56 56
-2.67% 27 27 27 27 27 28 28
0% -2 -1 -1 0 1 2 2
2.67% -26 -25 -24 -22 -21 -20 -19
5.33% -41 -40 -39 -37 -36 -35 -33
8.00% -47 -46 -46 -45 -44 -43 -42
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,630
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SAlY  2020-09-07
7|FY 2020-09-04
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T
M7 fIH5H £S5 0 1,196 -1,196
Al £3t M 0 0 0 el
=7 S5 $93A 432,612 0 432612
=7 3} HE 11,896 433490  -421,594 HQ|
2. WA £ x
3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020MO0: KRW/USD 14-09-20E 1,979
FX21020MO0: KRW/USD 14-09-20E 2,398
FX21020MO¢ KRW/USD 22-09-20E 990
FX21020M0¢ KRW/USD 22-09-20E 2,570
FX21020NOE KRW/USD 03-11-20E 3,331
FX21020NO€E KRW/USD 03-11-20E 6,947
FX21020Q02 KRW/USD 26-10-20E 952
FX21020Q02 KRW/USD 26-10-20E 2,322
FX21020Q03 KRW/USD 24-11-20E 3,664
FX21020Q03 KRW/USD 24-11-20E 1,713
FX21020Q04 KRW/USD 24-11-20E 6,243
FX21020Q04 KRW/USD 24-11-20E 1,570
FX21020Q0€ USD/KRW 24-11-20E 666
FX21020U00 USD/KRW 24-11-20E 286
IEOOBD8RGM?75 *HYTILS YR BLEO Of2S0| U0 S &S
IEOOBHNZKL13 *HYTBS AR ELE 012 Z0| U0 BB Y
4. TtY 4 Zo| 2 AU YT AH(VaR : 9% +F,10U7|F) (Eh2f: 2]
17,915



ZAY  2020-09-07
JIZ=Y  2020-09-04
A 0FEKRX300Q1E A & (FA]-THAHA)
L Hef=
)
At #715d  MdE 0 0 0 ELy
A w158 ME 2,031 0 2,031 Fuj
2. Oi7|A|®o| &olax
KR4108Q90004-2020-09 KRX300 M 2
2,031.12
1,523.34
1,015.56
507.78
=
T 000 . . : . : . .
e 0.00 36270 72540 1,088.10.%,450.80 1,813.50 2,176.20 2,538.90 2,901.60
507.78
-1,015.56
-1,523.34
2,031.12 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (THe[-E4HR)
KR4108Q90004 2020-09 KRX300 42 163
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -163 -163 -163 -163 -163 -163 -163
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