2020-10-07

oll

Al

Ho

2020-10-06

KK

7|

0 2o
0 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZA|Y  2020-10-07
J|ZY  2020-10-06

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
(o)}
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



2020-10-07
2020-10-06

ol
=

SAl
7|

= 0l
o =

F

KO
<0

CSIS004t

|

160
4
Klo
Hl

Klo

IR

SMART

0 8,587 Q|

8,587

=

=

ol
=

2. WI|MHEe| &

ot

675

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

1,055

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

IH
L

A3

s 7

*



ZA|Y  2020-10-07
J|ZY  2020-10-06

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 447 0 447
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64,023.75
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16,005.94
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2|'J- 0.00 78.75 157.50 236.25 315.00%_393.75 472.50 551.25 630.00
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7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 803 802 801 799 795 790 782
-5.33% 796 789 778 763 744 721 695
2.67% 702 663 619 572 521 468 414
0% 214 143 72 0 72 143 215
2.67% -930 977  -1029  -1083  -1,140 -1,199 1,259
5.33% 2504  -2517  -2534  -2556  -2,583 2,613 12,648
8.00% 4195  -4196  -4199  -4204  -4211 4,222 4,235
KR4201QA3170 2020-10 2317.5 11,044
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7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 1,633 1,632 1,631 1,628 1,622 1,613 1,599
-5.33% 1,625 1,615 1,597 1,571 1,535 1,489 1,434
2.67% 1,488 1,412 1321 1,218 1,104 981 849
0% 568 381 191 0 -193 -386 581
2.67% 2077 2244 2417  -2594  -2,776 -2,960 3,146
5.33% 6209 6267  -6341  -6428  -6,527 6,637 6,757
800%  -10,867 -10,876  -10,891  -10915  -10,948 10,991 -11,044
KR4301QA3153 2020-10 £315 4,529
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7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 4529  -4529  -4529  -4529  -4529 4,529 4,529
-5.33% 2900  -2900  -2900  -2901  -2,901 -2,901 22,902
2.67% 1275 -1278  -1283  -1290  -1,298 -1,309 1,321
0% 102 68 34 0 34 68 -102
2.67% 460 453 445 434 421 406 389
5.33% 467 467 467 467 466 465 464
8.00% 467 467 467 467 467 467 467
KR4301QA3179 2020-10 %317.5 1,351
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7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1351 -1351  -1351  -1351  -1,351 1,351 1,351
-5.33% -883 -883 -883 -883 -883 -883 -883
2.67% 416 416 416 417 418 420 422
0% 24 16 8 0 8 17 26
2.67% 213 208 203 197 191 184 177
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.00 2,361.25 4,72
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T 000 . . . . . . .
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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0% 0 0 0 0 0 0 0
2.67% 256 256 256 256 256 256 256
5.33% 512 512 512 512 512 512 512
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74
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357.19
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;E 0.00 T T T T T T T 1
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KR4101QC0001 2020-12 AAT|200K| 442 692
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -692 -692 692 692 692 692 -692
-5.33% 461 461 461 461 461 461 461
-2.67% 231 231 231 231 231 231 231
0% 0 0 0 0 0 0 0
2.67% 231 231 231 231 231 231 231
5.33% 461 461 461 461 461 461 461
8.00% 692 692 692 692 692 692 692
KR4201QA3303 2020-10 2330 34
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 1
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| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 10 10 10
-5.33% 10 10 10 10 10 9 9
-2.67% 10 10 9 9 8 6 4
0% 8 6 4 0 -5 -10 -16
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8.00% -352 -364 -378 -391 -405 -420 -435
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-8.00% 76 76 76 76 76 76 76
-5.33% 49 49 49 49 49 49 49
-2.67% 21 21 21 22 22 22 22
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0% -2 -1 -1 0 1 1 2
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5.33% -18 -18 -18 -18 -18 -18 -18
8.00% -18 -18 -18 -18 -18 -18 -18
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FX21020N0€ KRW/USD 03-11-20E
FX21020N0€e KRW/USD 03-11-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q02 KRW/USD 24-11-20E
FX21020Q03 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
FX21020U02 KRW/USD 26-10-20E
FX21020U02 USD/KRW 24-11-20E
FX21020U02 USD/KRW 24-11-20E
FX21020U02 USD/KRW 24-11-20E
FX21020U03 USD/KRW 03-11-20E
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