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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 485 0 485

2. B7|AIHO| 2YRE

VGZ0-EURO STOXX 50 Dec20

363.48

242.32

121.16

— 0-00 T T T 1 T T T
or 0.00 792.75 1,585.50 2,378.25,3,171.00 3,963.75 4,756.50 5,549.25 6,342.00

A
-121.16

-242.32

-363.48

-484.64 -
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VGZ0 EURO STOXX 50 Dec20 39
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7 2 CH &

754.21

565.65

377.10

188.55

— 0.00

<A

-188.55

-377.10

-565.65

-754.21 -

27153

d= 0 0 0 YU
7rEd d=

754 0 754 LY

HCVO-HSCEI Futures Oct20

.00  2,505.00 5,010.00 7,515.00,40,020.0012,525.0015,030.0017,535.0020,040.00
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A iy o 2,351 0 2,351 G

K=
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ol S7tsd =M 0 307,181 -307,181 ALy

KR4201QB3179-2020-11 &317.5

233,362.50

175,021.88

116,681.25

58,340.63

— 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

-58,340.63

-116,681.25

-175,021.88

-233,362.50

KR4301QB3178-2020-11 5317.5

73,818.75

55,364.06

36,909.38

18,454.69

— 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

-18,454.69




-36,909.38

-55,364.06
-73,818.75 -
717
3. ALtE[2E P HE (F &0 dEH) |- 22
KR4201QB3179 2020-11 23175 13,578
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 7522 7102 6632 6119 5571 4,993 4,390
-5.33% 6497 5910 5288 4639 3969 3,281 2,579
-2.67% 4850 4119 3373 2616 1850 1,078 301
0% 2457 1639 820 0 821 1,642 2,464
2.67% 736 -1563 2391  -3220  -4,051 4882 5714
533% 4697 5458  -6234 7022  -7,818 8621 -9,430
800% 9324 9967 -10645 -11350 -12077  -12820  -13578
KR4301QB3178 2020-11 %3175 4,813
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4640 4652 4670 4695  -4727 4767 4813
533% 2751 2792 2841 2900  -2,966 3039 3118
267% 1016  -1104  -1199  -1300  -1405 1513 1625
0% 391 261 131 0 132 263 396
2.67% 1332 1203 1072 940 807 674 541
5.33% 1830 1738 1639 1535 1426 1313 1,197
8.00% 2032 1985 1928 1861 1787 1,705 1617
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<

AR Q= M2 0 0 ET
At s15H =M 0 0 0 &
At £3} M 0 0 0 &tQ|
=7 SItEH  ME2 1432 0 1,432 EL|
=7 SIEH  SM 0 3461 13,461 EHL|
A £3} ME 117 1,269 -1,152 %t Q|

1,432.42

HCVO-HSCEI Futures Oct20

1,074.31

716.21

358.10

.00 2,505.00 5,01

0.00 7,515.00,40,020.0012,525.0015,030.0017,535.0020,04

-358.10

-716.21

-1,074.31

-1,432.42 -

OHHIV0-C9200-HSCEI

201.73

134.49

67.24

10.00




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

-134.49

-201.73

-268.97

1,121.57

747.71

373.86

-373.86

-747.71

-1,121.57

-1,495.42

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

201.73

134.49

67.24

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




0/ .4 /
-134.49 /
-201.73

-268.97
717
OHHIVO0-P9300-HSCEI
1,070.59
713.72
356.86
&
;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
-356.86 /
-713.72 /
-1,070.59
-1,427.45
717
3. A2 2o PRHSE N2 A4S Y) GEERRE)
FX21020Q03 KRW/HKD 20-11-20E 102
FX21020U06 HKD/KRW 20-11-20E 9
HCVO HSCEI Futures Oct20 115
OHHIVO0-C9z HSCEI 22
OHHIV0-C9: HSCEI 120
OHHIV0-P9Z HSCEI 22
OHHIV0-P9= HSCEI 114
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Al SilEH  ME 0 0 0
Al lEH  AY 0 0 0 %l
AT QlEH  8M 0 0 0 LY
A £3} ME 0 0 0 el
= Qs ME 1,131 0 1,131
A4 s 2 10 0 10 &tQ|
A 7153 =24 0 9,111 29,111 EbL|
= =3 ME 470 4,163 -3,693 Q|
2. BH7|A| RO 2ol E
SX5EC3225-0OESXX0-C3225 EURO STOXX 50 Price EUR
822.98
617.24
411.49
205.75
=
fh—fr 0.00 T T T T T T T
?{E 0.00 806.25 1,612.50 2,418.75 3,225.00.4,031.25 4,837.50 5,643.75 6,450.00
-205.75
-411.49
-617.24
-822.98
72
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,753.96
2,815.47

1,876.98




-1,876.98

-2,815.47

-3,753.96

.00 81250 1,625.00 2,437.50 3,250.00.4,062.50 4,875.00 5,687.50 6,500.00

SX5EP3225-OESXX0-P3225 EURO STOXX 50 Price EUR

779.67

584.75

389.83

194.92

.00

806.25 1,612.50 2,418.75,3,225.00 4,031.25 4,837.50 5,643.75 6,450.00

-389.83

-584.75

-779.67

3,753.96

2,815.47

1,876.98

938.49

0.00

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR




812.50 1,625.00 2,437.50,3,250.00 4,062.50 4,875.00 5,687.50 6,500.00

VGZ0-EURO STOXX 50 Dec20

792.75 1,585.50 2,378.25,3,171.00 3,963.75 4,756.50 5,549.25 6,342.00

ol

4l 0.00
-938.49

-1,876.98

-2,815.47

-3,753.96 -
848.00
565.33
282.67

&

=

;F 0.00

(o]

4l 0.00
-282.67
-565.33
-848.00

-1,130.66 -

3. AlLtE|2E &9

FEHSEIHE ALY (59

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

FX21020U05 KRW/EUR 24-12-20E

FX21020V04 EUR/KRW 24-12-20E

SX5EC3225 OESXX0-C3225 EURO STOXX 50 Price EUR
SX5EC3250 OESXX0-C3250 EURO STOXX 50 Price EUR
SX5EP3225 OESXX0-P3225 EURO STOXX 50 Price EUR
SX5EP3250 OESXX0-P3250 EURO STOXX 50 Price EUR

VGZ0

EURO STOXX 50 Dec20

[AE
oo [0

118
215
38
66
300
62
300
90
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ETFAOIEY 2| X| 25

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 9,489 0 9,489 ZrLY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
7,117.07
4,744.71
2,372.36
3
T 000 . . . . : . :
?{5 0.00 78.43 156.85 235.28 ~313.70 392.13 470.55 54898 627.40
-2,372.36
-4,744.71
-7,117.07
-9,489.43 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 759
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -759 -759 -759 -759 -759 -759 -759
-5.33% -506 -506 -506 -506 -506 -506 -506
-2.67% -253 -253 -253 -253 -253 -253 -253
0% 0 0 0 0 0 0 0
2.67% 253 253 253 253 253 253 253
5.33% 506 506 506 506 506 506 506
8.00% 759 759 759 759 759 759 759
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ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 863 0 863 ZtLH
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
862.68
647.01
431.34
215.67
3
T 0.00 . . . . . . :
?{5 0.00 78.43  156.85 235.28 7313.70 392.13 470.55 548.98 627.40
-215.67
-431.34
-647.01
-862.68 -
74
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [AI|200K| =M 2 69
7| EXpAS| HFd
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
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)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 392 0 392 &
2. I:II_}7|A|J<-IO| _J.\_OI_—I.l_JE
KR4101QC0001-2020-12 B A L|200X| =M S
294.09
196.06
98.03
3
T 0.00 . . . . . . :
?{5 0.00 78.43  156.85 235.28 .7313.70 392.13 470.55 548.98 627.40
-98.03
-196.06
-294.09
-392.13 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) EE R IR
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 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 8,235 0 8,235 EtLf
=4 27158 24 3,889 15,584 -11,695 AtLY

2. 7N He| &

12
|
P

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

8,234.63

6,175.97

4,117.31

2,058.66

%5 0.00 7843 156.85 235.28 7313.70 392.13 470.55 548.98 627.40

-2,058.66

-4,117.31

-6,175.97

-8,234.63 -

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 FATI200K| 44 659
7| EXpALS| IS
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -659 -659 659 659 659 659 -659
-5.33% -439 439 439 439 439 439 439
-2.67% -220 -220 -220 -220 -220 -220 -220
0% 0 0 0 0 0 0 0
2.67% 220 220 220 220 220 220 220
5.33% 439 439 439 439 439 439 439
8.00% 659 659 659 659 659 659 659
KR4201QB3328 2020-11 23325 459
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 185 177 166 153 138 120 102
-5.33% 169 155 138 119 99 76 53
-2.67% 139 118 95 70 43 16 12



0% 88 60 30 0 -31 -63 -95
2.67% 10 -24 -58 -92 -127 -162 -197
5.33% -99 -136 -172 -209 -245 -282 -318
8.00% -240 -277 -313 -350 -386 -423 -459
KR4201QB3351 2020-11 =335 223

| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 85 81 76 70 63 55 46
-5.33% 78 72 64 55 45 35 23
-2.67% 65 55 44 32 20 6 -7
0% 42 29 15 0 -15 -31 -47
2.67% 7 -10 -26 -44 -61 -78 -96
5.33% -44 -62 -81 -99 -118 -136 -155
8.00% -111 -129 -148 -167 -186 -205 -223
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 0
5.33% -2 -2 -2 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -1
KR4301QB3178 2020-11 #3175 248

ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 239 240 241 242 244 246 248
-5.33% 142 144 147 150 153 157 161
-2.67% 52 57 62 67 73 78 84
0% -20 -13 -7 0 7 14 20
2.67% -69 -62 -55 -49 -42 -35 -28
5.33% -94 -90 -85 -79 -74 -68 -62
8.00% -105 -102 -100 -96 -92 -88 -83
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,756



2020-10-23

ol
=

SAl
7|

2020-10-22

Kk

42,887

0

42,887

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

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

olo

50

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



2020-10-23

ol
=

SAl
7|

2020-10-22

Kk

27,704

0

27,704

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

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

olo

50

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



N oh
MY >

ne me

2020-10-23
2020-10-22

2. 7N He| &

3. ALt

75
N O
A s3t HE
w7 7158 49453
w7 s3t HE

10

EE

D
EEEE L]

FX21020NO€ 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
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
FX21020U03 USD/KRW 26-10-20E
FX21020U03 USD/KRW 03-11-20E
FX21020U03 USD/KRW 26-10-20E
FX21020U04 USD/KRW 26-10-20E
FX21020U04 KRW/USD 26-10-20E
FX21020U04 KRW/USD 26-10-20E
FX21020U06 USD/KRW 03-11-20E
FX21020V04 KRW/USD 24-11-20E
FX21020V04 KRW/USD 24-11-20E
IEOOBD8RGM75

IEOOBHNZKL13

S(EIhE Lo 43 )

116,647
283,791

503,914

0
0

0 2o
116,647
-220,122 % Q|

off 012480 U0 SAISHA|
off 01280 QU0 SAISHA|
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A DFEKRX300QIHA B (FA-THME)

. OF7| ARl 201 x

sitsd o
gisa o

KR4108QC0004-2020-12 KRX300 M =

= 0 0 0 ELy
= 2,023 0 2,023 FLY

1,517.46
1,011.64
505.82
.un'a
T 000 . . . . . . .
e 000 36130 722.60 1,083.90.1/445.20 1,806.50 2,167.80 2,529.10 2,890.40
505.82
-1,011.64
1,517.46
2,023.28 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4108QC0004 2020-12 KRX300 412 162
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -162 -162 -162 -162 -162 -162 -162
-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% 162 162 162 162 162 162 162
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2020-10-23
2020-10-22

H20E2| 9 (H)(MA S 3T ZHE &)

N o

MY >
ne me

7=
Ayt fFt5d  F=ABHA 0 0 0
Al-pt =3t M 0 0 0 &
A s7t5d =943 #H 3,627 0 3,627
= E3} Me 113 3,807 -3,693 ZtQ|
2. W7|A|"He &7 E
3. ALEIRE &P ZHE (X L& A0 d =) (T8 kRl
FX21020U05 KRW/USD 28-10-20E 4
FX21020U05 KRW/USD 28-10-20E 124
FX21020V00 KRW/USD 13-11-20E 123
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