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VGZ0-EURO STOXX 50 Dec20

364.60

243.06

121.53

— 0-00 T T T 1 T T T
?{5 0.00 795.25 1,590.50 2,385.75,3,181.00 3,976.25 4,771.50 5,566.75 6,362.00

-121.53

-243.06

-364.60

-486.13 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 39
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7 2 CH &

733.52

550.14

366.76

183.38

— 0.00

<A

-183.38

-366.76

-550.14

-733.52

27153

d= 0 0 0 YU
7rEd d=

734 0 734 LY

HCVO-HSCEI Futures Oct20

.00 2,432.75 4,865.50 7,298.25,8,731.00 12,163.7514,596.5017,029.2519,462.00

3. ALIE|2E &9
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ol S7tsd =M 0 315,119 -315,119 ALy

KR4201QB3179-2020-11 &317.5

239,712.50

179,784.38

119,856.25

59,928.13

— O-OO T T T L T T T
o 0.00 79.38 158.75 238.13 317.50\,.396.88 476.25 555.63 635.00

-59,928.13

-119,856.25

-179,784.38

-239,712.50

KR4301QB3178-2020-11 5317.5

75,406.25

56,554.69

37,703.13

18,851.56

— O-OO T T T 1 T T T 1
of 0.00 79.38 158.75 238.13 7317.50 396.88 476.25 555.63 635.00

-18,851.56




-37,703.13

-56,554.69
-75,406.25 -
717
3. ALtE[2E P HE (F &0 dEH) |- 22
KR4201QB3179 2020-11 23175 13,799
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 8079 7551 6966 6335 5667 4,967 4,241
-5.33% 6940 6239 5500 4731 3939 3,128 2,302
-2.67% 5227 4378 3511 2631 1742 844 61
0% 2844 1899 950 0 952 1,905 2,859
2.67% 252 1226 2199 3173 -4,146 5120 6093
533% 4047 4980 5922 6871  -7,826 8,785 -9,748
800%  -8475 9311  -10174  -11059 -11960  -12874  -13,799
KR4301QB3178 2020-11 %3175 4,933
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4709 4726 4750  -4784  -4,826 4876 -4933
533%  -2801 2849  -2909  -2978  -3,055 3141 3233
267% 1039 1137 1243 -1355  -1472 1594 1,720
0% 433 290 146 0 147 -295 444
2.67% 1495 1341 1187 1033 878 724 569
5.33% 2135 2009 1879 1744 1606 1,465 1322
8.00% 2450 2371 2282 2183 2077 1,964 1,846

4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) |

o 1E
[AE
[i0

=
o
N



Al 2020-10-19
7|1Z=4  2020-10-16

T QIIEH M8 0
M7 Q15 8u
_ﬁ]_

4
o
oS O O
o
bal
'
-
-

= 0 A9
=4 R7t5H M= 1,393 0 1,393 ZtLf

= M 0| 3,505 -3,505 ALY
= 118 1,285 -1,167 & Q|

HCVO-HSCEI Futures Oct20
1,393.14

1,044.85

696.57

348.28

?{5 0.00 2,432.75 4,865.50 7,298.25,9,731.0012,163.7514,596.5017,029.2519,462.00
-348.28

-696.57

-1,044.85

-1,393.14 -

OHHIV0-C9200-HSCEI

204.32

136.22

68.11




0.00  2,300.00 4,600.00 6,900.00 9,200. 1,500.0013,800.0016,100.0018,400.00

-136.22

-204.32

-272.43

1,135.99

757.33

378.66

-378.66

-757.33

-1,135.99

-1,514.65

OHHIV0-C9300-HSCEI

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

OHHIV0-P9200-HSCEI

204.32

136.22

68.11

.00  2,300.00 4,600.00 6,900.00,9,200.00 11,500.0013,800.0016,100.0018,400.00




-00.11 /
-136.22 /
-204.32

-272.43
74
OHHIV0-P9300-HSCEI
1,445.81
1,084.35
722.90
361.45
o
;E 0.00 T T T T T T 1
2{5 0.00 2,325.00 4,650.00 6,97%0.00 11,625.0013,950.0016,275.0018,600.00
-361.45 /
-722.90 /
-1,084.35
-1,445.81
73
3. AU &R ZHE (LA HFA) ER B k)
FX21020Q03 KRW/HKD 20-11-20E 103
FX21020U06 HKD/KRW 20-11-20E 9
HCVO HSCEI Futures Oct20 111
OHHIVO-C9Z HSCEI 22
OHHIVO-C9: HSCEI 121
OHHIVO-P9Zz HSCEI 22
OHHIVO-P9z HSCEI 116
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M {7153 MHdE 0 0 0
M {7153 2% 0 0 0 &9
At f715E SHM 0 0 0 Zu
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= SIEH  ME 1,134 0 1,134
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 9,123 9,123 At
A E3} ME 0 4,160 4,160 At Q|
2. Q7|A| "l £l x
OESXV0-C3275-EURO STOXX 50
2,208.68
1,472.45
736.23
=
f.-‘r 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
-736.23
-1,472.45
-2,208.68
-2,944.90
7t4
OESXV0-C3300-EURO STOXX 50
1,594.41
1,195.81

797.21




-797.21

-1,195.81

-1,594.41

2,208.68

1,472.45

736.23

-736.23

-1,472.45

-2,208.68

-2,944.90

1,638.70

1,229.03

819.35

409.68

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

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
-409.68 /
-819.35 /
-1,229.03
-1,638.70
7
VGZ0-EURO STOXX 50 Dec20
1,134.15 /
850.61 /
567.07 /
283.54
= /
;E O-OO T T T T T T 1
2& 0.00 795.25 1,590.50 2,385.75,3,181.00 3,976.25 4,771.50 5,566.75 6,362.00
-283.54 /
-567.07 /
-850.61
-1,134.15
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 91
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27153

7/t

= 0 0 0 ELy
= 9,443 0 9,443 LY

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

9,442.54
7,081.90
4,72127
2,360.63
&l
T 000 . . . . . . .
e 000 7804 15608 23411 31215 390.19 46823 54626 624.30
-2,360.63
472127
7,081.90
9,442.54 -
74
3. AlLIE| 918 A0l R EME (AICH2 A0 A2 o) CELRES
KR4101QC0001 2020-12 AAT|200K| 44 755
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 755 755 755 755 755 755 755
-5.33% -503 -503 -503 -503 -503 -503 -503
-2.67% -252 -252 -252 -252 -252 -252 -252
0% 0 0 0 0 0 0 0
2.67% 252 252 252 252 252 252 252
5.33% 503 503 503 503 503 503 503
8.00% 755 755 755 755 755 755 755
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Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 858 0 858 ELf
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
643.81
429.21
214.60
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.04 156.08 234.11 ,7312.15 390.19 468.23 546.26 624.30
-214.60
-429.21
-643.81
-858.41 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 69
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -69 -69 -69 -69 -69 -69 -69
-5.33% -46 -46 -46 -46 -46 -46 -46
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 46 46 46 46 46 46 46
8.00% 69 69 69 69 69 69 69



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

111



Al 2020-10-19
7|&=<  2020-10-16

A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 390 0 390 &y
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
390.19
292.64
195.09
97.55
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.04 156.08 234.11 ,7312.15 390.19 468.23 546.26 624.30
-97.55
-195.09
-292.64
-390.19 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 31
7| Z=Xibe| HESd
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 &)

T=
At w158 M= 0 0 0 &y
At s15H =M 0 0 0 &
A f7t5H  ME 8,194 0 8,194 Aty
= f7t5H 34 3,889 15,584 -11,695 AfLY

2. 7N He| &

12
|
P

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

8,193.94

6,145.45

4,096.97

2,048.48

%5 0.00 78.04 156.08 234.11 ,7312.15 390.19 468.23 546.26 624.30

-2,048.48

-4,096.97

-6,145.45

-8,193.94 -

KR4201QB3328-2020-11 &332.5

7,730.63

5,153.75

2,576.88

— O-OO T T T L T T T 1
or 0.00 83.13 166.25 249.38 332.50N 415.63 49875 581.88 665.00




! -

-2,576.88

-5,153.75

-7,730.63

-10,307.50

KR4201QB3351-2020-11 &335

5,276.25

3,957.19

2,638.13

1,319.06
&
=
4 0.00
ol
A
-1,319.06

-2,638.13
-3,957.19

-5,276.25

0.

83.75 167.50 251.25 335.0 418.75 502.50 586.25 670.00

N

N

™

KR4301QB3152-2020-11 3315

78.75

59.06

39.38

~

of 000 7875

T T T T T T 1

157.50 236.25 315.00 393.75 472.50 551.25 630.00




-59.06

-78.75
71
KR4301QB3178-2020-11 5317.5
3,810.00
2,857.50
1,905.00
952.50
&
;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
-952.50
-1,905.00
-2,857.50
-3,810.00
7t
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 655
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 655 655 655 655 655 655 655
-5.33% 437 437 437 437 437 437 437
-2.67% 218 218 218 218 218 218 218
0% 0 0 0 0 0 0 0
2.67% 218 218 218 218 218 218 218
5.33% 437 437 437 437 437 437 437
8.00% 655 655 655 655 655 655 655
KR4201QB3328 2020-11 23325 466
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 210 198 183 165 146 124 101
-5.33% 189 171 150 127 101 75 46
-2.67% 155 129 102 72 42 10 23



0% 101 68 35 0 -35 -72 -108
2.67% 23 -15 -54 -92 -131 -171 -210
5.33% -82 -123 -164 -206 -247 -288 -330
8.00% -215 -257 -298 -340 -382 -424 -466
KR4201QB3351 2020-11 =335 228

| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 98 92 86 77 68 58 46
-5.33% 89 80 71 59 47 34 20
-2.67% 73 61 48 34 19 3 -13
0% 49 33 17 0 -18 -35 -54
2.67% 13 -6 -25 -44 -64 -83 -103
5.33% -36 -57 -78 -98 -119 -140 -161
8.00% -99 -121 -142 -164 -185 -206 -228
KR4301QB3152 2020-11 315 5

JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-5.33% 3 3 3 3 3 3 3
-2.67% 1 1 1 1 1 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301QB3178 2020-11 #3175 249

ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 238 239 240 242 244 246 249
-5.33% 142 144 147 150 154 159 163
-2.67% 53 57 63 68 74 81 87
0% -22 -15 -7 0 7 15 22
2.67% -76 -68 -60 -52 -44 -37 -29
5.33% -108 -102 -95 -88 -81 -74 -67
8.00% -124 -120 -115 -110 -105 -99 -93
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N o
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ne me

78
A5 Q153 +9453 0 0 0
e =0 ME 0 0 0 &g
=7 o=l 2ozw 118,607 0 118,607
= £31 ME 287,424 418,113 -130,689 %tQ|
2. B7|AI MO 2YRE
3. ALIE|E &l XHF (X[ EAH0 =) (TH-EH kR
FX21020N0E KRW/USD 03-11-20E 3,213
FX21020NOE KRW/USD 03-11-20E 6,701
FX21020Q02 KRW/USD 26-10-20E 918
FX21020Q0Z KRW/USD 26-10-20E 2,240
FX21020Q03 KRW/USD 24-11-20E 3,534
FX21020Q03 KRW/USD 24-11-20E 1,652
FX21020Q04 KRW/USD 24-11-20E 6,022
FX21020Q04 KRW/USD 24-11-20E 1,515
FX21020Q0€ USD/KRW 24-11-20E 643
FX21020U00 USD/KRW 24-11-20E 275
FX21020U02 KRW/USD 26-10-20E 2,313
FX21020U02 KRW/USD 26-10-20E 1,909
FX21020U02 USD/KRW 24-11-20E 2,754
FX21020U02 USD/KRW 24-11-20E 5,884
FX21020U02 USD/KRW 24-11-20E 3,167
FX21020U03 USD/KRW 03-11-20E 1,322
FX21020U03 USD/KRW 26-10-20E 1,230
FX21020U03 USD/KRW 03-11-20E 5,379
FX21020U03 USD/KRW 26-10-20E 1,102
FX21020U04 USD/KRW 26-10-20E 1,102
FX21020U04 KRW/USD 26-10-20E 955
FX21020U04 KRW/USD 26-10-20E 2,478
FX21020U06 USD/KRW 03-11-20E 138
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ADFEKRX300Q1H A B (F4]-THI S

)
Mt 7rEE d= 0 0 0 FLh
= gt Mg 2012 0 2012 B
2. OE7|A| ™o &9l x
KR4108QC0004-2020-12 KRX300 41 &
1,508.85
1,005.90
502.95
.un'a
T 000 . . . . . . .
e 000 359.25 71850 1,077.754,437.00 1,796.25 2,155.50 2,514.75 2,874.00
502.95
-1,005.90
-1,508.85
2,011.80 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) THel - Br Rl
KR4108QC0004 2020-12 KRX300 412 161
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -161 -161 -161 -161 -161 -161 -161
-5.33% -108 -108 -108 -108 -108 -108 -108
-2.67% -54 -54 54 54 -54 54 54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 108 108 108 108 108 108 108
8.00% 161 161 161 161 161 161 161
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FX21020U03 KRW/USD 21-10-20E
FX21020U05 KRW/USD 28-10-20E
FX21020U05 KRW/USD 28-10-20E
FX21020V00 KRW/USD 13-11-20E
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