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ZA|Y  2020-09-28
J|&Y  2020-09-25

Mt {715 dH M= 76 0 76 U
ol {5 H M= 76 0 76 U
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
75.85
56.89
37.93
18.96
3
T 0.00 . . : . . . .
?{5 0.00 75.85  151.70 227.55 ”303.40 379.25 455.10 530.95 606.80
-18.96
-37.93
-56.89
-75.85 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 6
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 -4
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
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ZA|Y  2020-09-28
J|&Y  2020-09-25

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 439 0 439

VGZ0-EURO STOXX 50 Dec20

329.23

219.49

109.74

— 0-00 T T T 1 T T T
?{5 0.00 786.75 1,573.50 2,360.25,3,147.00 3,933.75 4,720.50 5,507.25 6,294.00

-109.74

-219.49

-329.23

-438.98 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 35
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ZA|Y  2020-09-28
J|&Y  2020-09-25

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 919 0 919 ZtL|

HCUO-HSCEI Futures Sep20
849.18

636.88

424.59

212.29

~ 0.00 T T T T T T

2& 0.00  2,319.25 4,638.50 6,957.75,9,277.00 11,596.2513,915.5016,234.7518,554.00

-212.29

-424.59

-636.88

-849.18 -

HCVO-HSCEI Futures Oct20

52.58

35.05

17.53

— 0-00 T T T 1 T T T
or 0.00 2,317.25 4,634.50 6,951.75,8,269.00 11,586.2513,903.5016,220.7518,538.00

-17.53




-35.05

-52.58

-70.10 -

3. A|Lt2| 2

H A 0]
=2

HCUO
HCVO

FEHSE Yo 4ZY)
HSCEI Futures Sep20
HSCEI Futures Oct20

£ O 4ZU(VaR : 99% 42| $F,1027|F)
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ra
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ZA|Y  2020-09-28
J|&Y  2020-09-25

Mt FHEH =
ol S7tsd =M 0 322,539 -322,539 AL

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

61,188.75

45,891.56

30,594.38

15,297.19

.00

78.75

15.00 393.75 472.50 551.25

157.50 236%

630.00

-15,297.19

-30,594.38

-45,891.56

-61,188.75

KR4301QA3179-2020-10 %317.5

13,275.47

8,850.31

4,425.16

= 0.00
ol 0

.00

79.38

158.75 238.13 17.50 396.88 476.25

555.63

635.00

-4,425.16

-8,850.31

-13,275.47

e

yd

yd



-17,700.63 1

3. A|Lt2| 2

H EYTTHS @A A YIY)

i O}

o

\
J

=2 =" = =

KR4201QA3154 2020-10 2315 3,109

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,166 1,128 1,077 1,015 941 859 767
-5.33% 1,071 998 911 814 707 593 471
2.67% 865 748 622 487 347 201 51
0% 486 328 166 0 -168 -338 -510
2.67% 121 304 488 671 855 -1,039 1,224
5.33% 982  -1166  -1350  -1535  -1720 -1,906 -2,092
8.00% 2085  -2246  -2413  -2583  -2,756 2,931 3,109
KR4201QA3170 2020-10 2317.5 8,224

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 2,855 2,768 2,648 2,496 2,315 2,106 1,872
-5.33% 2,649 2,473 2,262 2,017 1,745 1,448 1,131
2.67% 2,181 1,888 1,566 1,218 850 465 66
0% 1,284 871 442 0 452 911 1,377
2.67% -205 704  -1206  -1711  -2218 2,726 3,235
5.33% 2383 -2905  -3428  -3951  -4,474 4,997 5,521
8.00% 5249 5728  -6216  -6711  -7211 7,716 8,224
KR4301QA3153 2020-10 £315 4,368

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 4335 4336  -4338  -4342 4347 4,356 4,368
5.33% 2768 2774 2783 2797  -2816 -2,840 2,868
2.67% 1228 1252 -1284  -1322  -1,365 1,414 1,468
0% 200 139 71 0 75 -153 233
2.67% 1,354 1,259 1,163 1,066 969 872 774
5.33% 2,100 2,006 1,911 1,815 1,718 1,621 1,523
8.00% 2,461 2,400 2,334 2,262 2,186 2,107 2,026
KR4301QA3179 2020-10 %317.5 1,278

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1271 <1271 -1272 <1272 -1273 1,275 1,278
-5.33% -821 -822 -824 -826 -831 -836 -842
2.67% -375 -380 -387 -395 406 417 431
0% 48 34 18 0 -19 -39 -60
2.67% 408 383 357 331 304 277 250
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-
-

= 0 &9
=4 /7153 ME 1,132 0 1,132 ALl

= M 0| 4,006 -4,006 EHLY
= 0 1,313 -1,313 &g

HCUO-HSCEI Futures Sep20

744.98

496.65

248.33

~ 0.00 T T T T T T

?{5 0.00 2,319.25 4,638.50 6,957.75,9,277.00 11,596.2513,915.5016,234.7518,554.00

-248.33

-496.65

-744.98

-993.31 -

HCVO-HSCEI Futures Oct20
139.00

104.25

69.50

34.75




e

0.00

2,317.25 4,634.50 6,951.75,9,269.00 11,586.2513,903.5016,220.7518,538.00

-69.50

-104.25

-139.00

OHHIUO0-C101-HSCEI

171.87

114.58

57.29

0.00

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

-114.58

-171.87

-229.16

OHHIUO0-C102-HSCEI

1,542.85

1,157.14

771.43

385.71

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

_2QK 71



-200./7 1

-771.43

-1,157.14

-1,542.85

OHHIUO0-P101-HSCEI

305.55

229.16

of 0.00

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

-152.77

-229.16

-305.55

OHHIUO0-P102-HSCEI

1,928.57

1,446.42

964.28

482.14

.00  2,550.00 5,100.00 7,650.00,40,200.0012,750.0015,300.0017,850.0020,400.00

yd

yd

-1,446.42
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FENEE LR ESSVPTELT)
FX21020Q02 KRW/HKD 20-11-20E
HCUO HSCEI Futures Sep20
HCVO HSCEI Futures Oct20
OHHIUO-C1(HSCEI
OHHIUO-C1(HSCEI

OHHIUO-P1( HSCEI

OHHIUO-P1(HSCEI
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ZA|Y  2020-09-28
J|&Y  2020-09-25

Al lzH  ME 0 0 0
Al lsd A 0 0 0 &9
Al QlEH  8M 0 0 0 LY
e £3} ME 0 0 0 &l
= QiEA M2 1,037, 0 1,037
= I PN 8,721 0 8,721 %t
= QlEH  8M 0 9,214 -9,214 EL|
= =3 ME 0 4,243 -4,243 Q|
2. BH7| Ao 29 E
OESXV0-C3275-EURO STOXX 50
3,003.27
2,252.45
1,501.63
750.82
=
fh—fr 0.00 T T T L, T T T
%5 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
-750.82
-1,501.63
-2,252.45
-3,003.27
7+
OESXV0-C3300-EURO STOXX 50
1,626.02
1,219.51

813.01




-813.01

-1,219.51

-1,626.02

2,218.83

1,479.22

739.61

-739.61

-1,479.22

-2,218.83

-2,958.45

1,626.02

1,219.51

813.01

406.50

0.00

.00

825.00 1,650.00 2,475.00 3,300.00.4,125.00 4,950.00 5,775.00 6,600.00

N

N

OESXV0-P3275-EURO STOXX 50

.00

818.75 1,637.50 2,456.25,3,275.00 4,093.75 4,912.50 5,731.25 6,550.00

OESXV0-P3300-EURO STOXX 50




35 0.00 825.00 1,650.00 2,475.00,3,300.00 4,125.00 4,950.00 5,775.00 6,600.00
-406.50 /
-813.01 /
-1,219.51
-1,626.02
7
VGZ0-EURO STOXX 50 Dec20
1,037.00 /
777.75 /
518.50 /
259.25
= /
;E O-OO T T T T T T 1
2|5 0.00 786.75 1,573.50 2,360.25,3,147.00 3,933.75 4,720.50 5,507.25 6,294.00
-259.25 /
-518.50 /
-777.75
-1,037.00
7
3. AlLfE| 28 £ R EHEAICHE A0 AT o) (2Hl:

260105SQPXSG EURO Covered CALL STRATEGY
FX21020U05 KRW/EUR 24-12-20E

FX21020U05 KRW/EUR 24-12-20E
OESXV0-C3ZEURO STOXX 50
OESXV0-C3zEURO STOXX 50

OESXV0-P32 EURO STOXX 50
OESXV0-P33EURO STOXX 50

VGZ0 EURO STOXX 50 Dec20 83
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SAQY  2020-09-28

712Y  2020-09-25
ETFAOIE Y HE| K| 2 EHEEH8S

1. A2

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 9,254 0 9,254 ZrLY
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
6,940.28
4,626.85
2,313.43
3
T 000 . . . . : . :
?{5 0.00 75.85 151.70 227.55 7303.40 379.25 455.10 530.95 606.80
-2,313.43
-4,626.85
-6,940.28
-9,253.70 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 741
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -741 -741 -741 -741 -741 -741 -741
-5.33% -494 -494 -494 -494 -494 -494 -494
-2.67% -247 -247 -247 -247 -247 -247 -247
0% 0 0 0 0 0 0 0
2.67% 247 247 247 247 247 247 247
5.33% 494 494 494 494 494 494 494
8.00% 741 741 741 741 741 741 741
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ETFAOIEY HE| K|S B2

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 910 0 910 ZtL{
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
910.20
682.65
455.10
227.55
3
T 0.00 . . . . . . :
?{5 0.00 75.85  151.70 227.55 7303.40 379.25 455.10 530.95 606.80
-227.55
-455.10
-682.65
-910.20 -
74
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [AI|200K| =M 2 73
7| EXpAS| HFd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -73 -73 -73 -73 -73 -73 -73
-5.33% -49 -49 -49 -49 -49 -49 -49
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 49 49 49 49 49 49 49
8.00% 73 73 73 73 73 73 73
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=AY 2020-09-28
7| 2020-09-25

A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 379 0 379 U
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
379.25
284.44
189.63
94.81
3
T 0.00 . . . . . . :
?{5 0.00 75.85 151.70 227.55 ,7303.40 379.25 455.10 530.95 606.80
-94.81
-189.63
-284.44
-379.25 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 30
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -30 -30 -30 -30 -30 -30 -30
-5.33% -20 -20 -20 -20 -20 -20 -20
-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% 20 20 20 20 20 20 20
8.00% 30 30 30 30 30 30 30
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2020-09-28
2020-09-25

| C| o} Q1K200(F 4] = ot -iHdl xl 7 o

2. 7N He| &

il
zr

~

ol

<

6,257.63

4,171.75

2,085.88

0.00

-2,085.88

-4,171.75

-6,257.63

-8,343.50

35
e
A7
7
=7

FtEH M= 0 227
FtEH =24 416 83
7153 ME 8,344 0
ft5H =M 2,453 15,953

12
|
P

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

-227 Ly
333 EHLY
8,344 ErLY
-13,500 ZfLH

0.00

75.85 151.70 227.55 ,7303.40 379.25 455.10 530.95 606

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

.80

.00



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
14,962.50
11,221.88
7,481.25
3,740.63
&
=
;’ 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
-3,740.63 \
-7,481.25 \
-11,221.88 \
-14,962.50
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
74
KR4301QA3179-2020-10 5317.5
1,428.75
1,071.56
714.38
357.19
.I'::J
;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
-357.19
-714.38
-1,071.56
-1,428.75
742
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 668
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 668 668 668 668 668 668 -668
-5.33% 445 445 445 445 445 445 445
-2.67% 223 223 223 223 223 223 223
0% 0 0 0 0 0 0 0
2.67% 223 223 223 223 223 223 223
5.33% 445 445 445 445 445 445 445
8.00% 668 668 668 668 668 668 668
KR4201QA3303 2020-10 2330 32
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 7 7 7 7 6 6 5
-5.33% 7 7 6 6 5 4 3
-2.67% 6 6 5 3 2 1 1



0% 5 3 2 0 -2 -4 -6
2.67% 1 -1 -3 -5 -8 -10 -12
5.33% -5 -8 -11 -13 -16 -19 -21
8.00% -15 -18 -21 -24 -26 -29 -32
KR4201QA3329 2020-10 23325 451
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 95 93 90 86 79 71 61
-5.33% 92 87 81 72 61 47 32
-2.67% 83 73 61 46 28 8 -14
0% 61 43 23 0 -25 -52 -81
2.67% 15 -12 -41 -72 -105 -139 -174
5.33% -66 -103 -140 -178 -217 -256 -296
8.00% -195 -237 -280 -322 -365 -408 -451
KR4301QA3153 2020-10 %315 73
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 73 73 73 73 73 73 73
-5.33% 46 46 47 47 47 48 48
-2.67% 21 21 21 22 23 24 25
0% -3 -2 -1 0 1 3 4
2.67% -23 -21 -19 -18 -16 -15 -13
5.33% -35 -34 -32 -30 -29 -27 -25
8.00% -41 -40 -39 -38 -37 -35 -34
KR4301QA3179 2020-10 #3175 103
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 103 103 103 103 103 103 103
-5.33% 66 66 66 67 67 67 68
-2.67% 30 31 31 32 33 34 35
0% -4 -3 -1 0 2 3 5
2.67% -33 -31 -29 -27 -25 -22 -20
5.33% -53 -51 -49 -46 -44 -42 -39
8.00% -64 -62 -61 -59 -57 -55 -53
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,556
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