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Mt {715 dH M= 78 0 78 HU
ol {5 H M= 78 0 78 U
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
77.78
58.33
38.89
19.44
3
T 0.00 . . : . . . .
?{5 0.00 77.78  155.55 233.33 “311.10 388.88 466.65 544.43 622.20
-19.44
-38.89
-58.33
-77.78 -
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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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 474 0 474

VGZ0-EURO STOXX 50 Dec20

355.48

236.99

118.49

— 0-00 T T T 1 T T T
?{5 0.00 774.25 1,548.50 2,322.75,3,097.00 3,871.25 4,645.50 5,419.75 6,194.00

-118.49

-236.99

-355.48

-473.97 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 38

o

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t
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{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 761 0 761 =L

HCVO-HSCEI Futures Oct20

570.84

380.56

190.28

— 0-00 T T T 1 T T T
4l .00  2,530.00 5,060.00 7,590.00,40,120.0012,650.0015,180.0017,710.0020,240.00

-190.28

-380.56

-570.84

-761.13 -

3. MUZE|E 2P ZHIEI 2L H=Y) (Tl et

HCVO HSCEI Futures Oct20 61
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Mt FHEH =
ol S7tsd =M 0 303,213 -303,213 AL

ol 0 0 0 YU

KR4201QB3179-2020-11 &317.5

229,393.75

172,045.31

114,696.88

57,348.44

— 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

-57,348.44

-114,696.88

-172,045.31

-229,393.75

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 12,741
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 6143 587 5541 5172 4767 4,329 3,864
-5.33% 5432 4998 4524 4018 3487 2,934 2,365
-2.67% 4146 3556 2946 2321 1683 1,036 382
0% 2102 1405 704 0 706 1413 2,122
2.67% 805 -1530 2255  -2980  -3,706 4432 5157
533% 4565  -5234  -5915 6604  -7,301 8003 -8710
800% 9069  -9622 -10206  -10814  -11442  -12085  -12,741
KR4301QB3178 2020-11 %3175 5,011
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4919 4923 4931 4943 -4,960 4983 5011
533% 3010 3031  -3060  -3097  -3141 3191 -3,248
267% 1200  -1261  -1331  -1407  -1489 1575 -1665
0% 333 224 113 0 114 229 -345
2.67% 1392 1272 1150 1,029 907 785 663
5.33% 1950 183 1770 1672 1570 1,466 1358
8.00% 2165 2123 2071 2011 1943 1,869 1,790
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P QIEH M8 0
A7 QI3 g4
_ﬁ]_

4
o
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o
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'
-
-

c 0 &l
=7 otz M2 1,446 0 1446 S

= M 0 3438 3438 LY
= 116 1,261 -1,144 &g

HCVO-HSCEI Futures Oct20

1,084.31

722.88

361.44

?{5 0.00 2,530.00 5,060.00 7,590.00,10,120.0012,650.0015,180.0017,710.0020,240.00
-361.44

-722.88

-1,084.31

-1,445.75 -

OHHIV0-C9200-HSCEI

200.40

133.60

66.80




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

-133.60

-200.40

-267.20

1,485.60

1,114.20

742.80

371.40

-1,114.20

-1,485.60

OHHIV0-C9300-HSCEI

of 0.00 2,325.00 4,650.00 6,975.00 9,300. 1,625.0013,950.0016,275.0018,600.00

OHHIV0-P9200-HSCEI

267.20

200.40

133.60

66.80

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




-00.0V /
-133.60 /
-200.40

-267.20
747
OHHIVO0-P9300-HSCEI
1,418.07
1,063.55
709.04
354.52
&
;E OnOO T T T T T T 1
2& 0.00 2,325.00 4,650.00 6,97%0.00 11,625.0013,950.0016,275.0018,600.00
-354.52 /
-709.04 /
-1,063.55
-1,418.07
7424
3. ALE|E &P XHEF (XA 0 4=d) (THS- =Rl
FX21020Q03 KRW/HKD 20-11-20E 101
FX21020U06 HKD/KRW 20-11-20E 9
HCVO HSCEI Futures Oct20 116
OHHIVO-C9Z HSCEI 21
OHHIV0-C9: HSCEI 119
OHHIVO-P9z HSCEI 21
OHHIV0O-P9= HSCEI 113
4. TPl AEo| X EA0|AZU(VaR : 99%AME|+F, 10 7| F) (-8 TkR

490
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Mt 7t5H M= 0 0 0
A LA h B 0 0 0 &
Mt f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 &e|
= SIEH  ME 1,105 0 1,105
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 9,033 -9,033 EtL|
A E3} ME 466 4128 -3,662 ZtQ|
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
816.00
612.00
408.00
204.00
3
fvr 0.00 T T T T T T T
gﬂ 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
-204.00
-408.00
-612.00
-816.00
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,722.10
2,791.58

1,861.05




812.50 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

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

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR

930.53
=
=]
il 0.00
%5 0.00
-930.53
-1,861.05
-2,791.58
-3,722.10
579.79
386.53
193.26
=
=]
T 0.00
%5 0.00
-193.26
-386.53
-579.79
-773.05
2,791.58
1,861.05
930.53
=
=]
1) 0.00




35 0.00 812.50 1,625.00 2,437.50,3/250.00 4,062.50 4,875.00 5,687.50 6,500.00
-930.53 /
-1,861.05 /
-2,791.58
-3,722.10
74
VGZ0-EURO STOXX 50 Dec20
829.05 //
552.70 /
276.35
& /
=
;E 0.00 T T T T T T 1
2{5 0.00  774.25 1,548.50 2,322.75,3,097.00 3,871.25 4,645.50 5,419.75 6,194.00
-276.35 /
-552.70 /
-829.05
-1,105.41
7t
3. MUZ|E 2R ZHIE 2L Y=Y (Et2:

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

[ACL
[Ho

117
213
37
65
298
62
298
88
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ETFADIEY HE| X| S EH A

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 8,633 0 8,633 ELY
2. I:II_}7|A|J<-IO| _J.\_OI_—I.l_JE
KR4101QC0001-2020-12 B A L|200X| =M S
6,474.77
4,316.51
2,158.26
3
T 000 . . . . : . :
?{5 0.00 77.78 155,55 233.33 ”311.10 388.88 466.65 544.43 622.20
-2,158.26
-4,316.51
-6,474.77
-8,633.03 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 692
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 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
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ETFAOIEY HE| K|S B2

7424

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 856 0 856 ZLf
2| A1 M| 2oz
KR4101QC0001-2020-12 B A L|200X| =M S
641.64
427.76
213.88
.E.l'.]
T 000 . . . . . . .
?{5 0.00 77.78 15555 233.33 7311.10 388.88 466.65 544.43 622.20
-213.88
-427.76
-641.64
-855.53 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 69
7| Z=Xibe| HESd
-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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A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 389 0 389 ALY
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
388.88
291.66
194.44
97.22
3
T 0.00 . . . . . . :
?{5 0.00 77.78 15555 233.33 311.10 388.88 466.65 544.43 622.20
-97.22
-194.44
-291.66
-388.88 -
74
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [AI|200K| =M 2 31
7| EXpAS| HFd
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 -21 221
-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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10
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B

0 0 0 EtLY
8,166 0 8,166 ZEfLf
3,889 15,584 -11,695 ErL|

oo rx oo rx
rz Mo rx mo

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

6,124.78

4,083.19

2,041.59

0.00

0.

DO

77.78 155,55 233.33 7311.10 388.88 466.65 544.43 622.20

-2,041.59

-4,083.19

-6,124.78

-8,166.38 -

7,730.63

5,153.75

2,576.88

0.00

0.

KR4201QB3328-2020-11 &332.5

N0

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 418
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 136 131 125 117 107 95 82
-5.33% 127 118 107 94 79 63 45
-2.67% 107 92 75 57 36 15 8



0% 70 48 25 0 -25 -52 -79
2.67% 6 -22 -51 -80 -110 -140 -170
5.33% -91 -122 -154 -187 -219 -251 -283
8.00% -223 -255 -287 -320 -352 -385 -418
KR4201QB3351 2020-11 =335 201

| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 61 59 56 53 48 43 37
-5.33% 57 53 49 43 36 28 19
-2.67% 49 42 35 26 16 6 -5
0% 33 23 12 0 -12 -25 -38
2.67% 5 -9 -23 -37 -52 -67 -82
5.33% -39 -55 -71 -87 -103 -120 -136
8.00% -101 -118 -134 -151 -168 -184 -201
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 259

ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 254 254 254 255 256 257 259
-5.33% 155 156 158 160 162 165 168
-2.67% 62 65 69 73 77 81 86
0% -17 -12 -6 0 6 12 18
2.67% -72 -66 -59 -53 -47 -41 -34
5.33% -101 -96 -91 -86 -81 -76 -70
8.00% -112 -110 -107 -104 -100 -96 -92
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,711
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A S3t HE
w7 7158 49453
w7 S3t HE

2. 7N He| &

10

EE

3. ALt 2E 2o HF(E=H0 =)
FX21020NO€ KRW/USD 03-11-20E
FX21020N0€e KRW/USD 03-11-20E
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 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 03-11-20E
FX21020U06 USD/KRW 03-11-20E
FX21020V04 KRW/USD 24-11-20E
FX21020V04 KRW/USD 24-11-20E
IEOOBD8RGM75
IEOOBHNZKL13

-128,194 EtQ|

20| QYo ZA|SHX
Ol 01H20| AN SAIBHX| EZ

T

5772
3,106
1,297
5,276

135
1,639
5,600
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A 0EKRX300Q18 A & (F

27153

il
7red o

e

A

2. B7|AIHO| 2YRE

0 0 ELy
0 2,004 FLY

KR4108QC0004-2020-12 KRX300 M =

2,004.24

1,503.18

1,002.12

501.06

0.00 . . .
ol 0.00

357.90 715.80 1,073.701,431.60 1,789.50 2,147.40 2,505.30 2,863.20

-1,002.12

-1,503.18

-2,004.24 -

3. L2 &R HS (X M0 LS )

KR4108QC0004 2020-12 KRX300 M=
7| =Xt HE

74 -25.00%  -16.67% -8.33% 0%
-8.00% -161 -161 -161 -161
-5.33% -107 -107 -107 -107
-2.67% -54 -54 -54 -54

0% 0 0 0 0

2.67% 54 54 54 54
5.33% 107 107 107 107
8.00% 161 161 161 161

(EHol: s argl
161

X
8.33% 16.67% 25.00%
-161 -161 -161
-107 -107 -107
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