2020-09-11

oll

Al

Ho

2020-09-10

KK

7|

0 2o
3 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



Al 2020-09-11
J|ZY  2020-09-10

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
(Oa]
N

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



Al 2020-09-11
J|ZY  2020-09-10

SMARTE 3 2 EZ A YCSIS004%

et AHeYaH Of==(1) 0f =(2)
Al x| 2 AL 8,587 0 8,587 &9l
=2 x| 2 Agt 8,587 0 8,587 &9Q|

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
SWCSI5000C 418+CSIS000] 24200910 674

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

4. THYAME 0| A|r

k>

MOl MU (VaR : 99%A 2| $+F,102 7| F) (EFQ:

o o
[0

v
iy

U |3 WEO] ZS 0| 0f2{20] A0 X7 ABEUS



Al 2020-09-11
J|ZY  2020-09-10

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 454 0 454

VGUO-EURO STOXX 50 Sep20
454.38

340.78

227.19

113.59

— 0-00 T T T 1 T T T
?{5 0.00 832.25 1,664.50 2,496.75,3,329.00 4,161.25 4,993.50 5,825.75 6,658.00

-113.59

-227.19

-340.78

-454.38 -

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

o
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7 2 CH &

889.10

666.83

444.55

222.28

— 0.00

<A

-222.28

-444.55

-666.83

-889.10 -

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

27153

d= 0 0 0 YU
7rEd d=

889 0 889 ALY

HCUO-HSCEI Futures Sep20

.00 2,416.25 4,832.50 7,248.75,5,665.00 12,081.2514,497.5016,913.7519,330.00

HCUO
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Al 2020-09-11
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=(2) =ZX|M8(1-2)

Mt 7158 =24 0 173,358 -173,358 EtLY
A FtEH =24 0 169,831 -169,831 ALY

KR4201QA3154-2020-10 =315

64,023.75

48,017.81

32,011.88

16,005.94

— O-OO T T T L T T T
o 0.00 78.75 157.50 236.25 315.00%_393.75 472.50 551.25 630.00

-16,005.94

-32,011.88

-48,017.81

-64,023.75

KR4201QA3170-2020-10 =317.5

105,806.88

79,355.16

52,903.44

26,451.72

— O-OO T T T L T T T
of 0.00 79.38 158.75 238.13 317.50\,.396.88 476.25 555.63 635.00

-26,451.72




-52,903.44

-79,355.16
-105,806.88
717
3. ALtE[2E P HE (F &0 dEH) (Thel: 2h2)
KR4201QA3154 2020-10 2315 4,077
| ESNENETSE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 2719 2528 2325 2114 1897 1673 1,445
-5.33% 2266 2033 1795 1553 1307 1,059 809
-2.67% 1636 1375 1112 849 585 320 56
0% 815 543 272 0 272 543 814
2.67% 194 458 723 990 -1,259 1528 1798
533%  -1376  -1616  -1862  -2113  -2369 2627 -2,888
800%  -2706 2911  -3129  -335%6  -3,590 3831 4077
KR4201QA3170 2020-10 23175 6,533
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 4212 3917 3601 3269 2923 2,567 2,202
-5.33% 3543 3176 2797 2409 2,015 1615 1211
-2.67% 259 2174 1750 1323 893 463 31
0% 1,341 894 447 0 447 894 -1,340
2.67% -223 665  -1110  -1556  -2,002 2450 2,898
533% 2078 2488  -2907 3332 -3762 4196 4633
800%  -4187  -4545 4921 5310  -5710 6118 6533

4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) (T

oo IE
[AE
[i0

N
00
<)



o 2020

-09-11

J|ZY  2020-09-10

<

M /7t53H M2 0 0 0 FLy
At s15H =M 0 0 0 &
Al E3} ME 0 0 0 A9
=4 Rt5H  ME 1,551 0 1,551 =hL|
= 2It5d e 0 4,438 4,438 EL
A E3} ME 0 1,327 -1,327 &9

HCUO-HSCEI Futures Sep20

1,162.99

775.33

387.66

.00 2,416.25 4,83

2.50 7,248.75,9,665.00 12,081.2514,497.5016,913.7519,33

-387.66

-775.33

-1,162.99

-1,550.65 -

308.82

OHHIUO0-C101-HSCEI

30.00

231.61

154.41

77.20




S 0.00 T T T T T T
of 0.00 2,525.00 5,050.00 7,575.00 10,100.0012,625.0015,150.0017,675.0020,2(

00.00

N

-154.41 \

-231.61
-308.82
74
OHHIUO-C102-HSCEI
1,871.25
1,403.44
935.63
467.81
&
E—E 0.00 T T T T T T 1
%5 0.00 2,550.00 5,100.00 7,650.00 10,200.0612,750.0015,300.0017,850.0020,400.00
-467.81 \
-935.63 \
-1,403.44 \
-1,871.25
74
OHHIUO-P101-HSCEI
308.82
231.61
154.41
77.20
&
E—E 0.00 T T T T T T 1
%5 0.00 2,525.00 5,050.00 7,575.00,40,100.0012,625.0015,150.0017,675.0020,200.00
77 7N




LA AVAY /
-154.41

-231.61 /

-308.82
7t
OHHIUO-P102-HSCEI
1,461.92
974.61
487.31
&
=
= 0.00 : , . : ,
2{5 0.00 2,550.00 5,100.00 7,650.00,40,200.0012,750.0015,300.0017,850.0020,400.00
-487.31 /
-974.61 /
-1,461.92

-1,949.22

3. AlLj2| 28 £ AT HF(Z|EHod=A)
FX21020Q03 KRW/HKD 20-11-20E
HCUO HSCEI Futures Sep20
OHHIUO-C1(HSCEI
OHHIUO-C1(HSCEI
OHHIUO-P1( HSCEI
OHHIUO-P1( HSCEI
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Al 2020-09-11
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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 771 0 771
el SI5dH  ag 8,931 0 8,931 A9
A 7153 =24 0 8,635 -8,635 EtL]
A E3} ME 491 5,275 -4,785 Q|
2. Q7|A| "l £l x
OESXU0-C3250-EURO STOXX 50
2,596.28
1,947.21
1,298.14
649.07
=
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
-649.07
-1,298.14
-1,947.21
-2,596.28
7t4
OESXU0-C3275-EURO STOXX 50
1,744.17
1,308.13

872.08




-872.08

-1,308.13

-1,744.17

1,947.21

1,298.14

649.07

-649.07

-1,298.14

-1,947.21

-2,596.28

1,698.27

1,273.70

849.13

424.57

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 81875 1,637.50 2,456.25,3,275.00 4,093.75 4,912.50 5,731.25 6,550.00
-424.57 /
-849.13 /
-1,273.70
-1,698.27
74
VGUO-EURO STOXX 50 Sep20
578.22 //
385.48 /
192.74
&l /
;E 0.00 T T T T T T 1
2{5 0.00 83225 1,664.50 2,496.75,3,329.00 4,161.25 4,993.50 5,825.75 6,658.00
-192.74 /
-385.48 /
-578.22
-770.97
74
3. AlLtE|2E 2= HFE =20 E=AH) (Bl

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

FX21020N01 KRW/EUR 25-09-20E

FX21020N03 KRW/EUR 25-09-20E

FX21020U01 EUR/KRW 25-09-20E
OESXUO0-C3ZzEURO STOXX 50
OESXUO0-C3ZzEURO STOXX 50
OESXUO0-P3ZEURO STOXX 50
OESXUO0-P3ZEURO STOXX 50

VGUO EURO STOXX 50 Sep20
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135

39
208
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ETFAOIEY 2| K|S 8™

O =(2)

TX|M(1-2)

27153
S5

. OF7| ARl 201 x

.l

10,433 &
10,413 iy

KR4101QC0001-2020-12 B A I|200X| =M S
10,413.15
7,809.86
5,206.58
2,603.29
3
il 0.00 . . : . : . .
?{5 0.00 78.89 157.78 236.66 7315.55 394.44 47333 55221 631.10
-2,603.29
-5,206.58
-7,809.86
-10,413.15 -
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 836
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -836 -836 -836 -836 -836 -836 -836
-5.33% -557 -557 -557 -557 -557 -557 -557
-2.67% -279 -279 -279 -279 -279 -279 -279
0% 0 0 0 0 0 0 0
2.67% 279 279 279 279 279 279 279
5.33% 557 557 557 557 557 557 557
8.00% 836 836 836 836 836 836 836
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ETFAOIE Y H2|X| 25X

1)
Al {7153 1,027 0 1,027 &
A wt5H 1,026 0 1,026 ELY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
769.15
512.77
256.38
3
T 000 . . . : . :
?{5 0.00 78.89 157.78 236.66 394.44 47333 552.21 631.10
-256.38
-512.77
-769.15
-1,025.54 -
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101QC0001 2020-12 RAL200K|$ME 82
7| EXpAS| HFd
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -82 -82 -82 -82 -82 -82 -82
-5.33% -55 -55 -55 -55 -55 -55 -55
-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% 55 55 55 55 55 55 55
8.00% 82 82 82 82 82 82 82
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A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 395 0 395 ALY
ol {5 H M= 394 0 394 FUf
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
394.44
295.83
197.22
98.61
3
T 000 . . . . . . .
?{5 0.00 78.89 157.78 236.66 731555 394.44 47333 55221 631.10
-98.61
-197.22
-295.83
-394.44 -
7t4
3. A|LtE| 2 2T XHE (2| CH& Mo AT ) ECE L)
KR4101QC0001 2020-12 [ALO|200K| =M= 32
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
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2| C| I}QIK200(F Al = 8- R ZHR &)

T Hefohs A2y O =(1) =)
Al FtEH M= 9,011 0 9,011 ZtL
At s15H =M 2,483 16,565 -14,083 LY
A 7153 ME 8,993 0 8,993 ZtL
=4 27158 24 2,541 16,510 -13,969 AtLY

2. 7N He| &

12
|
P

KR4101QC0001-2020-12 I A 1| 200X| =M E

6,744.88

4,496.59

2,248.29

il
zr

— 0.00

%5 0.00 78.89 157.78 236.66 ,~7315.55 394.44 473.33 552.21 631.10

-2,248.29

-4,496.59

-6,744.88

-8,993.18 -

KR4201QA3329-2020-10 &332.5

9,642.50

7,231.88

4,821.25

2,410.63

— O-OO T T T L T T T
or 0.00 83.13 166.25 24938 332.50W 415.63 49875 581.88 665.00
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.

-2,410.63

-4,821.25

-7,231.88

-9,642.50

6,867.50

5,150.63

3,433.75

1,716.88

-1,716.88

-3,433.75

-5,150.63

-6,867.50

2,381.25

1,785.94

1,190.63

595.31

-595.31

-1,190.63

KR4201QA3352-2020-10 &335

.00 83.75 167.50 251.25 335.0 418.75 502.50 586.25 670.00

KR4301QA3179-2020-10 ¥£317.5

~

T T T T T T T 1

.00 79.38 158.75 238.13 317.50 396.88 476.25 555.63 635.00




-1,785.94

-2,381.25
7t
KR4301QA3203-2020-10 3320
160.00
120.00
80.00
40.00
&
;E 0.00 T T T T T T 1
2|5 0.00 80.00 160.00 240.00 320.00 400.00 480.00 560.00 640.00
-40.00
-80.00
-120.00
-160.00
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 T AT|200K|4: 722
7| =Xl HE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 722 722 722 722 722 722 722
-5.33% 481 481 481 481 481 481 481
-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% 481 481 481 481 481 481 481
8.00% 722 722 722 722 722 722 722
KR4201QA3329 2020-10 23325 482
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 247 231 213 191 168 144 117
-5.33% 219 196 171 144 116 86 56
-2.67% 174 144 113 81 48 14 21



0% 108 73 37 0 -37 -75 -112
2.67% 18 -21 -61 -100 -140 -180 -220
5.33% -98 -139 -180 -220 -261 -302 -343
8.00% -239 -279 -319 -360 -400 -441 -482
KR4201QA3352 2020-10 =335 330
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 162 152 140 126 110 94 76
-5.33% 145 130 113 95 76 56 35
-2.67% 116 97 76 54 31 8 -16
0% 74 50 25 0 -26 -52 -78
2.67% 15 -12 -39 -67 -95 -123 -151
5.33% -61 -90 -119 -148 -177 -206 -235
8.00% -156 -184 -213 -242 -271 -300 -330
KR4301QA3179 2020-10 #3175 144
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 130 131 133 136 138 141 144
-5.33% 72 75 79 83 87 91 95
-2.67% 22 27 32 37 42 47 52
0% -17 -11 -6 0 6 11 17
2.67% -43 -38 -33 -27 -22 -17 -11
5.33% -59 -55 -51 -46 -42 -37 -32
8.00% -67 -64 -61 -58 -55 -51 -47
KR4301QA3203 2020-10 %320 10
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9 9 9 9 10 10 10
-5.33% 5 5 6 6 6 6 7
-2.67% 2 2 2 3 3 3 4
0% -1 -1 0 0 0 1 1
2.67% -3 -3 -2 -2 -2 -1 -1
5.33% -4 -4 -4 -3 -3 -3 -2
8.00% -5 -5 -5 -4 -4 -4 -4
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2020-09-11
2020-09-10

N o

MY >
ne me

ag Al 1) IE(Q) 2EX|M(1-2)

Al tsH 4T H 0 14,152 -14,152
At =3t L 0 0 0 &2
= osd HoA=H 387,179 0 387,179
= £3} M 11,849 486,283 -474,434 % Q)

2. WI|AEe &t E

3. AlLjE| 8 2P HE (X[ 4=A) (THel-42HR)
FX21020MO0: KRW/USD 14-09-20E 1,972
FX21020MO: KRW/USD 14-09-20E 2,389
FX21020MO0* KRW/USD 22-09-20E 986
FX21020MO*f KRW/USD 22-09-20E 2,559
FX21020NO€ KRW/USD 03-11-20E 3,318
FX21020NO€ KRW/USD 03-11-20E 6,920
FX21020Q0z KRW/USD 26-10-20E 948
FX21020Q0z KRW/USD 26-10-20E 2,313
FX21020Q03 KRW/USD 24-11-20E 3,649
FX21020Q032 KRW/USD 24-11-20E 1,706
FX21020Q04 KRW/USD 24-11-20E 6,218
FX21020Q04 KRW/USD 24-11-20E 1,564
FX21020Q0€ USD/KRW 24-11-20E 664
FX21020U00 USD/KRW 24-11-20E 284
FX21020U02 KRW/USD 26-10-20E 2,389
FX21020U02 KRW/USD 26-10-20E 1,972
IEOOBD8RGM75 *YT 2 IR ELE OfHZO0| A0 SAISHK| &S
IEOOBHNZKL13 *HEE RS RXIEAE0 012 20| A0 SAISHK| %S

4. np AL E| H MY S H(VaR : 99% 4 E|+=F, 10U 7| F) (THel- TR,

19,918



Al 2020-09-11
J|ZY  2020-09-10

H20EZ| 2 (H)(Xj H =2t

Fe

e Srtza  +osd
M7 S3t d=
w7 QIEH  +UZH
=7 S3t M=

2. 7N He| &

10

EE

3. AlLIE|QE 2O FRHS (A A2 U T)

0 0 0

0 0 0 2o
6,066 0 6,066

0 5913 -5,913 &9

d=d)
FX21020N0Z KRW/USD 15-09-20E 218
FX21020Q0Z KRW/USD 21-09-20E 111
FX21020Q05 KRW/USD 28-09-20E 137
FX21020U01 KRW/USD 21-09-20E 7
IEO0BD8RGM75 Y B R2 AERELEO 0f2{F0| U0 SAISH| &S
4. b4 4 Eo| ZHE M0 ESAH(VaR : 9% 2|+F,10U7|F) (THe|- kel

236
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2. B7IAIHO| 2YRE

<

3. AlLtE| 4

VNCUO-VN30 Index Future Sep20

AT QIEH  ME 0 0
A7 SIEH A 0 0 59|
Al £3} MeE 0 0 9|
=7 QIEH  ME 658 0

=2 SIEH  AY 978 0 978 &9l
A £3} ME 0 673 -673 &t Q|

493.21

328.81

164.40

0.00
0.00

205.88

411.75 617.63 7823.50 1,029.38 1,235.25 1,4

41.13 1,647.00

-164.40

-328.81

-493.21

-657.62 -

UL ELETE T ESN P L)
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