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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 452 0 452

VGUO-EURO STOXX 50 Sep20
452.46

339.35

226.23

113.12

— 0-00 T T T 1 T T T
4l 0.00 828.75 1,657.50 2,486.25,3,315.00 4,143.75 4,972.50 5,801.25 6,630.00

-113.12

-226.23

-339.35

-452.46 -
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7 2 CH &

27153

d= 0 0 0 YU
7rEd d=

894 0 894 ALY

HCUO-HSCEI Futures Sep20

670.60

447.07

223.53

— 0.00 .

4l 0.00 2,430.25 4,860.50 7,290.75,9,721.00 12,151.2514,581.5017,011.7519,442.00

-223.53

-447.07

-670.60

-894.14 -
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=(2) =ZX|M8(1-2)

Mt 7158 =24 0 167,950 -167,950 ALY
A FtEH =24 0 334,588 -334,588 AfLY

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
2|'J- 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

141,862.97

94,575.31

47,287.66

— O-OO T T T L T T T
2|'J- 0.00 79.38 158.75 238.13 317.50\,.396.88 476.25 555.63 635.00

-47,287.66




-94,575.31

-141,862.97

-189,150.63

KR4301QA3153-2020-10 %315

63,157.50

47,368.13

31,578.75

15,789.38

.00

78.75

15.00 393.75 472.50 551.25

157.50 236%

630.00

-15,789.38

-31,578.75

-47,368.13

-63,157.50

KR4301QA3179-2020-10 %317.5

13,692.19

9,128.13

4,564.06

.00

79.38

158.75 238.13 17.50 396.88 476.25

555.63

635.00

-4,564.06

e

-9,128.13

-13,692.19

yd

yd
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3. A|Lt2| 2

H EYTTHS @A A YIY)

(EHl-eyat

o

\
J

=2 =" = =

KR4201QA3154 2020-10 2315 4,064

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 2,679 2,495 2,300 2,095 1,884 1,667 1,446
5.33% 2,237 2,010 1,779 1,543 1,303 1,061 818
2.67% 1,614 1,359 1,103 845 587 329 70
0% 797 531 266 0 -266 531 797
2.67% 212 -470 729 990 -1,252 1,515 1,779
5.33% 1398  -1631  -1,870  -2115  -2,364 2,616 2,871
8.00% 2733 2932  -3142  -3362  -3,590 3,824 4,064
KR4201QA3170 2020-10 2317.5 11,634

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 7,406 6,899 6,355 5,781 5,184 4,567 3,934
-5.33% 6,241 5,604 4,947 4,273 3,587 2,891 2,187
2.67% 4,572 3,838 3,097 2,351 1,602 850 95
0% 2,346 1,564 782 0 782 1,563 2,344
2.67% 447 1221 -1998 2777  -3,558 4,341 5,124
5.33% 3771  -448  -5216  -5958  -6,708 7,466 -8,228
8.00% 7557  -8178  -889  -9505 -10200  -10911  -11,634
KR4301QA3153 2020-10 £315 3,718

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 3314  -3359  -3415  -3480  -3,553 3,633 13,718
-5.33% 1,806  -1,894  -1,990  -2,092  -2,200 2311 2,425
2.67% 527 656 786 919 -1,052 1,187 1,322
0% 428 286 143 0 143 286 428
2.67% 1,041 917 789 659 526 392 256
5.33% 1,372 1,286 1,191 1,089 981 869 752
8.00% 1,522 1,474 1414 1,345 1,267 1,182 1,090
KR4301QA3179 2020-10 %317.5 1114

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1,013 -1,023  -1,037  -1,053  -1,071 -1,092 1,114
-5.33% -568 -590 614 641 -669 -699 730
2.67% -180 214 2249 285 -322 -360 397
0% 123 82 41 0 41 82 123
2.67% 327 289 250 211 171 131 91
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P QIEH M8 0
A7 QI3 g4
_ﬁ]_

4
o
oS O O
o
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'
-
-

= 0 &9
=4 R7t5H M= 1,560 0 1,560 ZtLf

= N 0 4,446 4,446 R
= 0 1,329 -1,329 %9

HCUO-HSCEI Futures Sep20
1,559.64

1,169.73

779.82

389.91

?{5 0.00 2,430.25 4,860.50 7,290.75,9,721.0012,151.2514,581.5017,011.7519,442.00
-389.91

-779.82

-1,169.73

-1,559.64 -

OHHIUO0-C101-HSCEI
309.34

232.01

154.67

77.34




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

-77.34 \

-154.67 \

-232.01
-309.34
7t
OHHIU0-C102-HSCEI
1,874.43
1,405.83
937.22
468.61
&
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
-468.61 \
-937.22 \
-1,405.83 \
-1,874.43
7t
OHHIUO-P101-HSCEI
309.34
232.01
154.67
77.34
=
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 21




=/ 7.04% /
-154.67 /
-232.01

-309.34
7%
OHHIUO0-P102-HSCEI
1,952.54
1,464.40
976.27
488.13
&
;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
-488.13 /
-976.27 /
-1,464.40
-1,952.54
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-e kRl
FX21020Q03 KRW/HKD 20-11-20E 106
HCUO HSCEI Futures Sep20 125
OHHIUO-C1(HSCEI 25
OHHIUO-C1(HSCEI 150
OHHIUO-P1( HSCEI 25
OHHIUO-P1( HSCEI 156
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Mt 7t5H M= 0 0 0
Mt 271534 |~ 0 0 0%e
Mt f715H &M 0 0 0Zu
At 3t HE 0 0 0 %9
= SItEH M= 768 0 768
= S A 8,954 0 8,954 %t9|
A 7153 =24 0 8,658 -8,658 EtL|]
A E3t ME 492 5,289 -4,797 & Q|
2. Q7|A| "l £l x
OESXU0-C3250-EURO STOXX 50
1,952.35
1,301.57
650.78
3
f.-‘r 0.00 T T T L, T T T
3{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
-650.78
-1,301.57
-1,952.35
-2,603.13
74
OESXU0-C3275-EURO STOXX 50
1,311.58

874.39




-874.39

-1,311.58

-1,748.77

1,952.35

1,301.57

650.78

-650.78

-1,301.57

-1,952.35

-2,603.13

1,702.75

1,277.06

851.38

425.69

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
-425.69 /
-851.38 /
-1,277.06
-1,702.75
7424
VGUO-EURO STOXX 50 Sep20
767.67 /
575.75 /
383.83 /
191.92
= /
;E 0-00 T T T T T T 1
%5 0.00 828.75 1,657.50 2,486.25,3,315.00 4,143.75 4,972.50 5,801.25 6,630.00
-191.92 /
-383.83 /
-575.75
-767.67
7424
3. A|LI2|2E =9 A XH F (X|CH =4 o A=) (TH:

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
140
208
136
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ETFAOIEY K| X| 285X

)
Mt {715 dH M= 0 79 -79 U
= oJl=d ME 10,341 0 10,341 EHLY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A I|200X| =M S
10,340.81
7,755.61
5,170.41
2,585.20
3
il 0.00 . . : . : . .
?{5 0.00 7894 157.88 236.81 315.75 394.69 473.63 552.56
-2,585.20
-5,170.41
-7,755.61
-10,340.81 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 829
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -829 -829 -829 -829 -829 -829 -829
-5.33% -553 -553 -553 -553 -553 -553 -553
-2.67% -276 -276 -276 -276 -276 -276 -276
0% 0 0 0 0 0 0 0
2.67% 276 276 276 276 276 276 276
5.33% 553 553 553 553 553 553 553
8.00% 829 829 829 829 829 829 829
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ETFAOIE Y H2|X| 25X

)
his 7/tE5d 0 0 0 ALy
ol F7t5H 1,026 0 1,026 ALY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
1,026.19
769.64
513.09
256.55
3
T 000 . . . . . .
?15 0.00 78.94 157.88 236.81 394.69 473.63 552.56
-256.55
-513.09
-769.64
-1,026.19 -
3. ALE|E &l xHEF (XA =) CHO[:HHOFR)
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}

712l oo &}
At w158 M= 0 0 o0&
A FtEH M= 395 0 395 ALK
2. I|AHe| ol =
KR4101QC0001-2020-12 A A 1| 200X| =M &
394.69
296.02
197.34
98.67
.E.l'.]
T 000 . . . . . . .
?{5 0.00 7894 157.88 236.81 731575 394.69 473.63 552.56
-98.67
-197.34
-296.02
-394.69 -
74
3. ALE| RE £ EHS (X HEA 0 & =) CHe|eeoFRl
KR4101QC0001 2020-12 [AI|200K| =M 2 32
7| E=XpA| H &

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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ol
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6,749.16

4,499.44

2,249.72

0.00

-2,249.72

-4,499.44

-6,749.16

-8,998.88

35
e
A7
7
=7

/7t53H M2 0 0
FtEH =24 1,002 7,726
f7t3H  ME 8,999 0
ft5H =M 2,532 16,451

12
|
P

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

0 ZHLY
-6,724 ALY
8,999 ELf
-13,919 EbL|

0.00

7894  157.88 236.81 7315.75 394.69 473.63

552.56

KR4201QA3303-2020-10 £330

990.00

742.50

495.00

247.50

0.00

.00

82.50 165.00 24750 330.00~ 412.50 495.00

577.50

660

.00



(PN PRIV [V To i

4 cvv emev mvmn e sovive o
-247.50 \\
-495.00 \
-742.50
-990.00
7t4
KR4201QA3329-2020-10 =332.5
11,595.94
7,730.63
3,865.31
&
=
;’ O-OO T T T T T T 1
%'J' 0.00  83.13 166.25 249.38 332.50\ 41563 498.75 581.88 665.00
-3,865.31 \
-7,730.63 \
-11,595.94 \
-15,461.25
7t4
KR4301QA3153-2020-10 £315
1,023.75
767.81 \
511.88 \
255.94
& \
=
;’ 0.00 T T T T T T T 1
%'J' 0.00 7875 157.50 236.25 31500 393.75 47250 551.25 630.00
-255.94




-767.81

-1,023.75
7t
KR4301QA3179-2020-10 5317.5
1,508.13
1,131.09
754.06
377.03
&
;E 0.00 T T T T T T T 1
2|5 0.00 79.38 158.75 238.13 317.50 396.88 476.25 555.63 635.00
-377.03
-754.06
-1,131.09
-1,508.13
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT200K| 42 722
7| EXHAtO| HE A
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
KR4201QA3303 2020-10 2330 51
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 27 25 23 21 18 16 13
-5.33% 24 21 19 16 13 10 7
-2.67% 18 15 12 9 5 2 2



0% 11 7 4 0 -4 -8 -11
2.67% 1 -3 -7 -11 -15 -19 -23
5.33% -12 -16 -20 -24 -28 -32 -36
8.00% -27 -31 -35 -39 -43 -47 -51
KR4201QA3329 2020-10 23325 765
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 384 360 332 300 265 227 186
-5.33% 341 307 268 227 183 137 90
-2.67% 271 226 178 128 77 24 -30
0% 168 113 57 0 -58 -116 -175
2.67% 26 -36 -97 -160 -222 -284 -347
5.33% -159 -223 -287 -351 -415 -479 -543
8.00% -385 -448 -511 -574 -638 -702 -765
KR4301QA3153 2020-10 %315 60
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 54 54 55 56 58 59 60
-5.33% 29 31 32 34 36 37 39
-2.67% 9 11 13 15 17 19 21
0% -7 -5 -2 0 2 5 7
2.67% -17 -15 -13 -11 -9 -6 -4
5.33% -22 -21 -19 -18 -16 -14 -12
8.00% -25 -24 -23 -22 -21 -19 -18
KR4301QA3179 2020-10 #3175 92
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 84 85 86 87 88 90 92
-5.33% 47 49 51 53 55 58 60
-2.67% 15 18 21 24 27 30 33
0% -10 -7 -3 0 3 7 10
2.67% -27 -24 -21 -17 -14 -11 -7
5.33% -37 -34 -32 -29 -26 -23 -21
8.00% -41 -40 -38 -36 -34 -32 -30
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) (B
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[AE
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J
©
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2020-09-14
2020-09-11

N o

MY >
ne me

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

Al SIEH  2ASY 0 133995  -133995
e =0 ME 0 0 0 &g
= o=y o=y 254,713 0 254,713
= £3} NE 47476 487,104  -439,628 A9

2. B7|AI MO 2YRE

3. AlLt2| 2 & XZHE (X&) (ThHef-uH D2l
FX21020M0: KRW/USD 14-09-20E 1,975
FX21020M0: KRW/USD 14-09-20E 2,393
FX21020MO! KRW/USD 22-09-20E 988
FX21020MO® KRW/USD 22-09-20E 2,564
FX21020NO€ KRW/USD 03-11-20E 3,323
FX21020N0E KRW/USD 03-11-20E 6,931
FX21020Q0Z KRW/USD 26-10-20E 950
FX21020Q02 KRW/USD 26-10-20E 2,317
FX21020Q03 KRW/USD 24-11-20E 3,656
FX21020Q02 KRW/USD 24-11-20E 1,709
FX21020Q04 KRW/USD 24-11-20E 6,229
FX21020Q04 KRW/USD 24-11-20E 1,567
FX21020Q0€ USD/KRW 24-11-20E 665
FX21020U00 USD/KRW 24-11-20E 285
FX21020U02 KRW/USD 26-10-20E 2,393
FX21020U02 KRW/USD 26-10-20E 1,975
FX21020U02 USD/KRW 24-11-20E 2,849
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7| =Xt HE
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FX21020Q0z KRW/USD 21-09-20E
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FX21020U01 KRW/USD 21-09-20E
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VNCUO-VN30 Index Future Sep20
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2.55E+11 VN3OTR Index(EUR)
FX21020N04 KRW/EUR 23-10-20E
FX21020Q0C KRW/EUR 23-10-20E
FX21020Q05 KRW/EUR 27-11-20E
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