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KR4101QC0001-2020-12 A A | 200X| =M &

78.48
58.86
39.24
19.62
=
T 0.00 . . : : . . .
e 0.00 7848 15695 23543 313.90 39238 470.85 549.33 627.80
19.62
39.24
58.86
78.48 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 AAT|200K| &M 2 6
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  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  2020-10-06
J|ZY  2020-10-05

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 487 0 487

VGZ0-EURO STOXX 50 Dec20
486.69

365.01

243.34

121.67

— 0-00 T T T 1 T T T
?{5 0.00 794.50 1,589.00 2,383.50,3,178.00 3,972.50 4,767.00 5,561.50 6,356.00

-121.67

-243.34

-365.01

-486.69 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 39

o

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

o



ZA|Y  2020-10-06
J|ZY  2020-10-05

7 2 CH &

849.60

637.20

424.80

212.40

— 0.00

<A

-212.40

-424.80

-637.20

-849.60

27153

d= 0 0 0 YU
7rEd d=

850 0 850 ALY

HCVO-HSCEI Futures Oct20

.00  2,345.00 4,690.00 7,035.00,5,380.00 11,725.0014,070.0016,415.0018,760.00

3. ALIE|2E &9

HCVO

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

CELETC ST P2 (EH9l ot

o

HSCEI Futures Oct20 68

o



ZA|Y  2020-10-06
J|ZY  2020-10-05

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 1
2{; 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. AlLt2| 2 & ZHF (X[ & HS=) (Chef-aHat3
KR4201QA3154 2020-10 2315 3,997

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 928 926 921 913 901 886 866
-5.33% 907 889 865 836 801 761 717
2.67% 765 709 648 583 515 444 371
0% 267 178 89 0 -89 -179 1268
2.67% 765 -839 916 995 -1,075 1,158 1,241
5.33% 2222 2256 2297 2344  -239% 2,452 2,513
8.00% 3867  -3876  -380  -3909  -3,933 3,963 -3,997
KR4201QA3170 2020-10 2317.5 10,438

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 2,008 2,004 1,995 1,981 1,959 1,927 1,886
-5.33% 1,977 1,945 1,899 1,838 1,762 1,673 1,572
2.67% 1,729 1,607 1,468 1316 1,151 977 794
0% 708 475 239 0 241 483 726
2.67% 1,713 -1,947 2185 2425  -2,667 2,911 3,156
5.33% 5477  -5607  -5754  -5915  -6,088 6,271 6,463
8.00% 9951  -9993  -10,050  -10125  -10,215 10319 -10,438
KR4301QA3153 2020-10 £315 4,460

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 4459 -4459 4459  -4459  -4,459 4,459 4,460
-5.33% 2836  -2,836  -2836  -2837  -2,839 2,842 2,846
2.67% 1223 1232 1244 1259  -1277 1,297 11,320
0% 133 89 44 0 45 -89 134
2.67% 657 635 609 581 551 519 485
5.33% 706 705 702 698 692 684 673
8.00% 707 707 707 707 706 706 704
KR4301QA3179 2020-10 %317.5 1,328

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1328 -1328  -1328  -1328  -1,328 11,328 11,328
-5.33% -862 -862 -862 -862 -862 -862 -863
2.67% -397 -398 -399 402 405 409 413
0% 32 22 11 0 11 23 35
2.67% 259 249 238 227 216 205 193
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292

293 292 290 288 284 280
294 294 294 294 293
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22,225



o 2020

-10-06

J|ZY  2020-10-05

<

Mot {715 dH M= 0 0 0 ZLy
At s15H =M 0 0 0 &
AR =3} M 0 0 0 &9
A FEH  ME 1,344 0 1,344 Huj
=7 SIEH  SM 0 3631 13,631 R
=7 3} ME 120 1,303 11,183 &9

HCVO-HSCEI Futures Oct20

1,007.83

671.89

335.94

.00 2,345.00 4,69

0.00 7,035.00,8,380.00 11,725.0014,070.0016,415.0018,7¢

-335.94

-671.89

-1,007.83

-1,343.78 -

1,745.15

50.00

OHHIV0-C9300-HSCEI

1,308.86

872.57

436.29




-436.29

-872.57

-1,308.86

-1,745.15

.00 2,325.00 4,650.00 6,975.00 9,300. 1,625.0013,950.0016,275.0018,600.00

OHHIV0-C9400-HSCEI

52.92

35.28

17.64

0.00

2,350.00 4,700.00 7,050.00 9,400. 1,750.0014,100.0016,450.0018,800.00

-35.28

-52.92

-70.56

1,308.86

872.57

436.29

0.00

_A2R 7Q

OHHIV0-P9300-HSCEI

0.

D0  2,325.00 4,650.00 6,975.00,9,300.00 11,625.0013,950.0016,275.0018,600.00




-420.237 /
-872.57 /
-1,308.86

-1,745.15
e
OHHIV0-P9400-HSCEI

52.92

35.28

17.64
&
ar

S— 000 T T T T T T 1

of 0.00 2,350.00 4,700.00 7,050.00,9,400.00 11,750.0014,100.0016,450.0018,800.00
-17.64 /

-35.28 /

-52.92

-70.56
i
3. AlLbE| @ £ FXHE(E 2 M0 AE) (Et9l:eat el
FX21020Q03 KRW/HKD 20-11-20E 104
FX21020U06 HKD/KRW 20-11-20E 10
HCVO HSCEI Futures Oct20 108
OHHIVO-C9: HSCEI 140
OHHIV0-C94 HSCEI 6
OHHIVO-P93 HSCEI 140
OHHIV0-P94 HSCEI 6
4. THYATEO| A& MO A (VaR : 99% 42|+ 5,102 7| F) (EkS|Hotel

503



ZA|Y  2020-10-06
J|ZY  2020-10-05

Mt {7153 MHdE 0 0 0
M e = B 0 0 0 &9
At f715E SHM 0 0 0 Zu
Mt &3t ME 0 0 0 &e|
= SIEH  ME 1,047 0 1,047
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 9,181 9,181 EtL|
= E3} ME 0 4228 4,228 At Q)
2. Q7|A| "l £l x
OESXV0-C3275-EURO STOXX 50
2,244.55
1,496.37
748.18
=
fvr 0.00 T T T L, T T T
2{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
-748.18
-1,496.37
-2,244.55
-2,992.74
7t4
OESXV0-C3300-EURO STOXX 50
1,620.31
1,215.23

810.16




.00  825.00 1,650.00 2,475.00 3,300.00.4,125.00 4,950.00 5,775.00 6,600.00

-810.16

-1,215.23

-1,620.31

2,948.07

2,211.05

1,474.03

737.02

-737.02

-1,474.03

-2,211.05

-2,948.07

1,215.23

810.16

405.08

0.00

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
-405.08 /
-810.16 /
-1,215.23
-1,620.31
7
VGZ0-EURO STOXX 50 Dec20
1,047.29 /
785.47 /
523.65 /
261.82
= /
;E O-OO T T T T T T 1
2& 0.00 794.50 1,589.00 2,383.50,3,178.00 3,972.50 4,767.00 5,561.50 6,356.00
-261.82 /
-523.65 /
-785.47
-1,047.29
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 84
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4. THYAEO| AIThE A0 AT A(VaR : 99%AZ/4+F,10

1,344



2020-10-06
2020-10-05

ETFAOIEY 2| X| 25

A7 {7153

A 7/t

0 ZU
9,574 ELY

2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
7,180.46
4,786.98
2,393.49
3
T 000 . . . . . . .
?{5 0.00 78.48 156.95 235.43 31390 392.38 470.85 549.33 627.80
-2,393.49
-4,786.98
-7,180.46
-9,573.95 -
7t
3. AlUZ| R 2= EA & A A Y) =
KR4101QC0001 2020-12 [ALO|200K| =M=
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -765 -765 -765 -765 -765 -765
-5.33% -510 -510 -510 -510 -510 -510
-2.67% -255 -255 -255 -255 -255 -255
0% 0 0 0 0 0 0
2.67% 255 255 255 255 255 255
5.33% 510 510 510 510 510 510
8.00% 765 765 765 765 765 765
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ZA|Y  2020-10-06
J|ZY  2020-10-05

ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 942 0 942 ELy
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
941.70
706.28
470.85
235.43
3
T 000 . . . . . . .
?{5 0.00 78.48 156.95 235.43 731390 392.38 470.85 549.33 627.80
-235.43
-470.85
-706.28
-941.70 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 75
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -75 -75 -75 -75 -75 -75 -75
-5.33% -50 -50 -50 -50 -50 -50 -50
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 50 50 50 50 50 50 50
8.00% 75 75 75 75 75 75 75
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Al 2020-10-06
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A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 392 0 392 &
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
392.38
294.28
196.19
98.09
3
T 000 . . . . . . .
?{5 0.00 78.48 156.95 235.43 731390 392.38 470.85 549.33 627.80
-98.09
-196.19
-294.28
-392.38 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 31
ES NI
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -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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2| C| I}QIK200(F Al = 8- R ZHR &)

2. w7\ A He| &
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"

~

ol

<

T
Ayt ft5d M= 0 0 0 ZrLH
Al t5d =4 0 0 0 ZLh
A 7153 ME 8,632 0 8,632 EtL
= oEsd 84 2,453 15,953 -13,500 ZHLK
P
KR4101QC0001-2020-12 A A II|200X| =M S
6,474.19
4,316.13
2,158.06
0.00 T T T 1 T T T
0.00 7848 156.95 23543 31390 392.38 470.85 549.33 627.80
-2,158.06
-4,316.13
-6,474.19
-8,632.25 -
74
KR4201QA3303-2020-10 £330
990.00
742.50
495.00
247.50
0.00 T T T L T T T 1
0.00 ]2.50 165.00 247 .50 330.00 412 .50 495 .00 577.50 660.00




'({J e (PN PRIV T eow [V Y.uv To i - eow vuv.uw

-247.50

-495.00 \
-742.50 \

-990.00
7t
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
‘z{'; 0.00  83.13 166.25 249.38 332.50~_415.63 498.75 581.88 665.00
-3,740.63 \
-7,481.25 \
-11,221.88 \
-14,962.50
714
KR4301QA3153-2020-10 315
1,023.75

767.81 \
511.88 \
255.94
& \
=
]

S— 0.00 T T T T T T T 1
2|IJ- 0.00 78.75 157.50 236.25 315.00 393.75 472,50 551.25 630.00
-255.94




-767.81

-1,023.75
7t
KR4301QA3179-2020-10 5317.5
1,428.75
1,071.56
714.38
357.19
&
;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
7t
3. ALtE[2E P HE(H &0 dEH) (Thel: 4 22
KR4101QC0001 2020-12 AAT|200K| 442 690
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -690 -690 -690 -690 -690 -690 -690
-5.33% -460 -460 460 460 460 460 -460
-2.67% -230 230 -230 -230 -230 -230 -230
0% 0 0 0 0 0 0 0
2.67% 230 230 230 230 230 230 230
5.33% 460 460 460 460 460 460 460
8.00% 690 690 690 690 690 690 690
KR4201QA3303 2020-10 2330 34
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 2 2 2 2 2 2 2
-5.33% 2 2 2 2 2 2 2
-2.67% 2 2 2 2 1 1 1



0% 2 1 1 0 -1 -1 -2

2.67% -2 -3 -4 -5 -6 -7 -8
5.33% -11 -12 -13 -15 -16 -18 -19
8.00% -27 -28 -29 -31 -32 -33 -34
KR4201QA3329 2020-10 23325 450
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 23 23 23 23 23 22 22
-5.33% 23 23 23 22 22 20 19
-2.67% 22 22 20 18 15 11 6
0% 17 13 7 0 -8 -18 -28
2.67% -14 -27 -41 -56 -72 -88 -105
5.33% -119 -139 -160 -180 -201 -222 -242
8.00% -335 -353 -372 -391 -411 -430 -450
KR4301QA3153 2020-10 #315 75
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 75 75 75 75 75 75 75
-5.33% 47 47 47 47 47 48 48
-2.67% 20 21 21 21 21 22 22
0% -2 -1 -1 0 1 1 2
2.67% -11 -11 -10 -10 -9 -9 -8
5.33% -12 -12 -12 -12 -12 -11 -11
8.00% -12 -12 -12 -12 -12 -12 -12
KR4301QA3179 2020-10 #3175 107
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 107 107 107 107 107 107 107
-5.33% 70 70 70 70 70 70 70
-2.67% 32 32 32 32 33 33 33
0% -3 -2 -1 0 1 2 3
2.67% -21 -20 -19 -18 -17 -17 -16
5.33% -24 -24 -23 -23 -23 -23 -22
8.00% -24 -24 -24 -24 -24 -24 -24
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,555
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2020-10-06
2020-10-05

N o

MY >
ne me

78
A5 Q153 +9453 0 0 0
e =0 ME 0 0 0 &g
=7 o=l 2ozw 118,768 0 118,768
= £31 ME 291,432 423,943 -132,511 %tQ|
2. B7|AI MO 2YRE
3. ALIE|E &l XHF (X[ EAH0 =) (TH-EH kR
FX21020N0E KRW/USD 03-11-20E 3,258
FX21020NOE KRW/USD 03-11-20E 6,794
FX21020Q02 KRW/USD 26-10-20E 931
FX21020Q0Z KRW/USD 26-10-20E 2,271
FX21020Q03 KRW/USD 24-11-20E 3,583
FX21020Q03 KRW/USD 24-11-20E 1,675
FX21020Q04 KRW/USD 24-11-20E 6,106
FX21020Q04 KRW/USD 24-11-20E 1,536
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