2020-09-18

oll

Al

Ho

2020-09-17

KK

7|

0 2o
3 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAlY  2020-09-18
7|&4  2020-09-17

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
ol
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



2020-09-18

ol
=

SAl

2020-09-17

F

KO
<0

CSIS004t

|

160
4
Klo
Hl

Klo

IR

SMART

0 8,587 Q|

8,587

=

=

ol
=

2. WI|MHEe| &

ot

696

SWCSI5000C 413+CSIS000( 21200910

2 =30 oHZ0| AN LHEX|7F AHEEAS

ot

7|1E)

ol
=

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

1,084

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

IH
L

A3

s 7

*



SAlY  2020-09-18
7|&4  2020-09-17

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 463 0 463

VGZ0-EURO STOXX 50 Dec20
462.78

347.09

231.39

115.70

— 0-00 T T T 1 T T T
?{5 0.00 830.25 1,660.50 2,490.75,3,321.00 4,151.25 4,981.50 5,811.75 6,642.00

-115.70

-231.39

-347.09

-462.78 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 37

o

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

o



SAlY  2020-09-18
7|&4  2020-09-17

7 2 CH &

746.67

560.00

373.33

186.67

— 0.00

<A

-186.67

-373.33

-560.00

-746.67 -

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

27153

d= 0 0 0 YU
7rEd d=

747 0 747 ELj

HCUO-HSCEI Futures Sep20

.00  2,435.00 4,870.00 7,305.00,5,740.00 12,175.0014,610.0017,045.0019,480.00

HCUO

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

o

HSCEI Futures Sep20 60

o



SAlY  2020-09-18
7|&4  2020-09-17

Mt FHEH =
ol S7tsd =M 0 325,063 -325,063 ALY

ol 0 0 0 YU

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

134,719.22

89,812.81

44,906.41

— 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

-44,906.41




-89,812.81

-134,719.22

-179,625.63

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



-18,256.25 1

3. A|Lt2| 2

H EYTTHS @A A YIY)

=2 =" [ = =
KR4201QA3154 2020-10 2315 4,105

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 2,586 2,434 2,270 2,098 1,919 1,734 1,545
5.33% 2,167 1,971 1,770 1,566 1,358 1,148 935
2.67% 1,543 1,319 1,094 868 642 416 189
0% 694 463 231 0 231 463 -694
2.67% 376 592 812 -1,034  -1,259 1,484 1,711
5.33% 1640  -1826 2020 2221 2427 2,638 2,852
8.00% 3060  -3207  -3368  -3540  -3721 -3,910 4,105
KR4201QA3170 2020-10 2317.5 11,133
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-8.00% 6,721 6,329 5,902 5,447 4,970 4,475 3,965
-5.33% 5,694 5,175 4,638 4,086 3,523 2,951 2,371
2.67% 4126 3,515 2,899 2,278 1,656 1,030 404
0% 1,946 1,298 649 0 -649 1,297 1,945
2.67% 852 -1477 2109 2744  -3383 4,024 4,666
5.33% 4214 -4766  -5337  -5922  -6,519 7,126 7,739
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-8.00% 3429  -3456  -3490  -3533  -3,582 3,638 3,699
-5.33% 1,869  -1,935  -2,008  -2,087  -2170 2,258 12,348
2.67% 564 670 778 887 -998 -1,109 -1,220
0% 347 232 116 0 116 -233 -349
2.67% 849 762 670 574 475 373 269
5.33% 1,062 1,015 959 896 826 751 671
8.00% 1,130 1,112 1,086 1,052 1,011 963 908
KR4301QA3179 2020-10 %317.5 1,118
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-8.00% 1,054  -1,060  -1,068  -1077  -1,089 -1,103 1,118
-5.33% -595 611 628 -648 -669 -692 716
2.67% 195 223 2252 2282 1312 342 -373
0% 101 68 34 0 34 68 -101
2.67% 278 250 220 190 160 128 97
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-5.33% 479 479 479 479 479 479 479
-2.67% -240 -240 -240 -240 -240 -240 -240
0% 0 0 0 0 0 0 0
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E e i
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FX21020M0: KRW/USD 22-09-20E
FX21020M0! KRW/USD 22-09-20E
FX21020N0O€ KRW/USD 03-11-20E
FX21020N0€e KRW/USD 03-11-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q03 KRW/USD 24-11-20E
FX21020Q02 KRW/USD 24-11-20E
FX21020Q04 KRW/USD 24-11-20E
FX21020Q04 KRW/USD 24-11-20E
FX21020Q0€ USD/KRW 24-11-20E
FX21020U00 USD/KRW 24-11-20E
FX21020U02 KRW/USD 26-10-20E
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FX21020U03 USD/KRW 03-11-20E
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