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

312.10
234.08
156.05
78.03
=
T 0.00 . . . . . . :
e 000 7803 15605 234.08 312.10 390.13 468.15 546.18 624.20
78.03
1156.05
234.08
312.10 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 AAT|200K| &M 2 25
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -25 -25 -25 -25 -25 -25 -25
-5.33% -17 17 17 17 17 17 17
-2.67% -8 8 8 8 -8 8 8
0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8
5.33% 17 17 17 17 17 17 17

8.00% 25 25 25 25 25 25 25
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J|ZY  2020-11-03

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 462 0 462

VGZ0-EURO STOXX 50 Dec20

346.49

230.99

115.50

— 0-00 T T T 1 T T T
?{5 0.00 753.25 1,506.50 2,259.75,3,013.00 3,766.25 4,519.50 5,272.75 6,026.00

-115.50

-230.99

-346.49

-461.98 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 37

o
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 870 0 870 HLh

HCXO0-HSCEI Futures Nov20

652.52

435.01

217.51

— 0-00 T T T 1 T T T
4l .00 2,475.50 4,951.00 7,426.50,5,902.00 12,377.5014,853.0017,328.5019,804.00

-217.51

-435.01

-652.52

-870.03 -

3. AlLtEI2 Y AT EHE @ AU AT A) (EH9l ot

HCXO0 HSCEI Futures Nov20 70
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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 12,557
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 4577 4469 4325 4147 3937 3,698 3433
-5.33% 4221 3986 3713 3409 3,078 2,724 2,351
-2.67% 3331 2937 2520 2086 1637 1177 708
0% 1566 1,048 526 0 528 1,059 -1591
267%  -1312  -185 2400  -2946  -3493 4040 4587
533% 5303 5768  -6248  -6740  -7,241 7,750 -8,265
800%  -10190  -10517  -10879  -11268  -11680  -12110  -12,557
KR4301QB3178 2020-11 %3175 5,184
7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -5154  -5154  -5156  -5159  -5165 5173 -5184
533% 3226 3233 3245 3262  -3,284 3311 -3,343
267% 1354 1391 -1435  -1485  -1541 1,601 -1665
0% 261 176 89 0 -90 182 274
2.67% 1323 1227 1130 1033 935 837 739
5.33% 1787 1730 1667 1599 1,527 1451 1372
8.00% 1911 1893 1868 1836 1798 1,755 1,706
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) | 2k 20
17,217
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<

AT QIEH  ME 0 0 0 ELY
At s15H =M 0 0 0 &
At £3} ME 0 0 0 &tQ|
=7 QIEH  ME 1378 0 1,378 &L|
=2 SIEH  SM 0 3,788 -3,788 EL|
A £3} ME 117 1,270 -1,153 %t Q|

1,033.16

HCXO0-HSCEI Futures Nov20

688.77

344.39

.00 2,475.50 4,95

1.00 7,426.50,9,902.0012,377.5014,853.0017,328.5019,8(

-344.39

-688.77

-1,033.16

-1,377.55

1,097.40

823.05

548.70

274.35

04.00

OHHIX0-C100-HSCEI




-548.70

-823.05

-1,097.40

.00  2,500.00 5,000.00 7,500.0010,000.0012,500.0015,000.0017,500.0020,000.00

OHHIX0-C99-HSCEI

796.71

597.53

.00

2,475.00 4,950.00 7,425.00 9,900. 2,375.0014,850.0017,325.0019,800.00

-398.36

-597.53

-796.71

1,097.40

823.05

548.70

274.35

271 2K

OHHIX0-P100-HSCEI

.00  2,500.00 5,000.00 7,500.00,40,000.0012,500.0015,000.0017,500.0020,000.00




-27%4.20 /
-548.70 /
-823.05

-1,097.40
e
OHHIX0-P99-HSCEI
597.53
398.36
199.18
=

S— 000 T T T T T T 1

of 0.00 2,475.00 4,950.00 7,425.00,9,900.00 12,375.0014,850.0017,325.0019,800.00
-199.18 /

-398.36 /

-597.53

-796.71
7%

3. ALE| 28 RS (X HEA 0| =) (Eh- R
FX21020Q02 KRW/HKD 20-11-20E 102
FX21020U06 HKD/KRW 20-11-20E 9
HCXO0 HSCEI Futures Nov20 110
OHHIX0-C1C HSCEI 88
OHHIX0-C9¢ HSCEI 64
OHHIX0-P1C HSCEI 88
OHHIX0-P9S HSCEI 64
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J|ZY  2020-11-03

M {7153 MHdE 0 0 0
M {7153 2% 0 0 0 &9
At f715E SHM 0 0 0 Zu
A =5l Mz 0 0 0 &e|
= SIEH  ME 1,237 0 1,237
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 8,970 -8,970 EtL|
E | E3} ME 463 4,100 -3,637 AtQ|
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
810.30
607.73
405.15
202.58
=
f.-‘r 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
-202.58
-405.15
-607.73
-810.30
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,696.11
2,772.08

1,848.05




0.0

-1,848.05

-2,772.08

-3,696.11

0 812,50 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

767.65

575.74

383.83

191.91

.00

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

-383.83

-575.74

-767.65

3,696.11

2,772.08

1,848.05

924.03

0.00

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR




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
-924.03 /
-1,848.05 /
-2,772.08
-3,696.11
74
VGZ0-EURO STOXX 50 Dec20
1,236.72 /
927.54 /
618.36 /
309.18
£ /
=
;E 0.00 T T T T T T 1
2{5 0.00  753.25 1,506.50 2,259.75,3,013.00 3,766.25 4,519.50 5,272.75 6,026.00
-309.18 /
-618.36 /
-927.54
-1,236.72
74
3. AlLj2|E QA HE (X[ EAo| 43 H) (EH:

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

116
212
37
65
296
61
296
99
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ETFAOIE ¥|H 2| X| 2 5 X

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 8,661 0 8,661 LY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
6,495.58
4,330.39
2,165.19
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.03 156.05 234.08 .~312.10 390.13 468.15 546.18 624.20
-2,165.19
-4,330.39
-6,495.58
-8,660.78 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 693
ES NI
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -693 -693 -693 -693 -693 -693 -693
-5.33% -462 -462 -462 -462 -462 -462 -462
-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% 462 462 462 462 462 462 462
8.00% 693 693 693 693 693 693 693
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ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 858 0 858 ZtL|
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
858.28
643.71
429.14
214.57
3
T 0.00 . . . . . . :
?{5 0.00 78.03 156.05 234.08 .7312.10 390.13 468.15 546.18 624.20
-214.57
-429.14
-643.71
-858.28 -
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



ot

7|1¥)

ol
=

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

112



SAY  2020-11-04
2020-11-03

)
his 7/tE5d 0 0 0 ALy
A 7/t5d 390 0 390 ZL
2. OF7|A|®™o| 2ol x
KR4101QC0001-2020-12 T A TI|200X| =M &
292.59
195.06
97.53
.E.l'.]
T 000 . . . . . .
?{5 0.00  78.03 156.05 234.08 390.13 468.15 546.18 624.20
-97.53
-195.06
-292.59
-390.13 -
3. A2 EQFZHEE[HEH0 YY) (Thel- 4 2Hel)
KR4101QC0001 2020-12 I AT|200X| M2 31
7| =Rtte| #iEsd
t4 -2500%  -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. 7N He| &

il
zr

~

ol

<

el
At 27153 ME 0 0 0 ALK
iy f7t5d 24 0 0 0 Ly
A 7153 ME 8,271 0 8,271 =t
= ft5H =M 3,809 15,500 -11,691 LY
P
KR4101QC0001-2020-12 A A II|200X| M S
6,202.99
4,135.33
2,067.66
0.00 T T T 1 T T T
0.00 7803 156.05 234.08 312.10 390.13 468.15 546.18 624.20
-2,067.66
-4,135.33
-6,202.99
-8,270.65 -
74
KR4201QB3328-2020-11 £332.5
7,730.63
5,153.75
2,576.88
0.00 T T T T T T 1

0.

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

5,192.50

3,894.38

2,596.25

1,298.13
=
=

T 0.00
or
<A

-1,298.13

-2,596.25

-3,894.38

-5,192.50

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
3,730.63
2,797.97
1,865.31
932.66
.I'::J
;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
-932.66
-1,865.31
-2,797.97
-3,730.63
7t
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 662
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 662 662 662 662 662 662 662
-5.33% 441 441 441 441 441 441 441
-2.67% 221 221 221 221 221 221 221
0% 0 0 0 0 0 0 0
2.67% 221 221 221 221 221 221 221
5.33% 441 441 441 441 441 441 441
8.00% 662 662 662 662 662 662 662
KR4201QB3328 2020-11 23325 371
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 73 73 71 69 65 61 56
-5.33% 71 69 65 59 53 45 36
-2.67% 64 57 49 39 28 15 2



0% 43 30 16 0 -17 -34 -52
2.67% -5 -24 -45 -65 -87 -108 -130
5.33% -91 -115 -139 -164 -188 -212 -236
8.00% -225 -249 -273 -297 -322 -346 -371
KR4201QB3351 2020-11 =335 171

| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 30 29 27 25 23
-5.33% 30 29 27 25 22 19 15
-2.67% 27 24 21 17 12 6 0
0% 19 13 7 0 -8 -16 -24
2.67% -1 -9 -19 -29 -39 -49 -60
5.33% -38 -49 -61 -73 -85 -96 -108
8.00% -97 -109 -122 -134 -147 -159 -171
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 2 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301QB3178 2020-11 #3175 262

ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 260 260 261 261 261 261 262
-5.33% 163 163 164 165 166 167 169
-2.67% 68 70 73 75 78 81 84
0% -13 -9 -4 0 5 9 14
2.67% -67 -62 -57 -52 -47 -42 -37
5.33% -90 -87 -84 -81 -77 -73 -69
8.00% -97 -96 -94 -93 -91 -89 -86
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
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SAlY  2020-11-04
7|FY 2020-11-03
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T

M f7t5d AUz d 0 0 0
Al £3t M 0 0 0 el
=7 S5 $93A 115,923 0 115923
= £3} HE 157,186 286360  -129,174 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,493
FX21020Q03 KRW/USD 24-11-20E 1,633
FX21020Q04 KRW/USD 24-11-20E 5,952
FX21020Q04 KRW/USD 24-11-20E 1,497
FX21020Q0€ USD/KRW 24-11-20E 635
FX21020U00 USD/KRW 24-11-20E 272
FX21020U02 USD/KRW 24-11-20E 2,722
FX21020U02 USD/KRW 24-11-20E 5,816
FX21020U02 USD/KRW 24-11-20E 3,130
FX21020V04 KRW/USD 24-11-20E 1,651
FX21020V04 KRW/USD 24-11-20E 5,643
FX21020V05 KRW/USD 03-12-20E 3,039
IEOOBD8RGM?75 HYT S AR EAE 02 S0 U0 SAISHK| %S
IEOOBHNZKL13 HYT S AR BLEO 024 S0 U0 SAISHK| &S
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ZA|Y  2020-11-04
7|2 2020-11-03

A DFEKRX300QIHA B (FA-THME)

e I
I Q5 Ao

= 0 0 0 ELy
= 2,016 0 2,016 FLY

. OF7| ARl 201 x

KR4108QC0004-2020-12 KRX300 M =

2,015.72
1,511.79
1,007.86
503.93
=
il 0.00 . . . . . . .
?15 0.00 359.95 719.90 1,079.85,1439.80 1,799.75 2,159.70 2,519.65 2,879.60
-503.93
-1,007.86
1,511.79
2.015.72 -
74
3. ALIZ|RE £ ZHF (X CHEA 0 A2 H) (TH|:EHakel
KR4108QC0004 2020-12 KRX300 A2 161
7| =Rl HEM
7424 2500% -1667%  -8.33% 0% 8.33% 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
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