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e I
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= 163 0 163 ZfLY

2. Oh7|A| R 201X

KR4101QC0001-2020-12 B A L|200X| =M S

122.16
81.44
40.72
.un'a
T 000 . . . . . . .
e 000 8144 162.88 24431 32575 407.19 48863 570.06
40.72
81.44
122.16
162.88 -
74
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101QC0001 2020-12 AAT|200K| 44 13
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 13 13 13 13 13 13 13
-5.33% 9 9 9 9 9 9 9
-2.67% 4 4 4 4 4 4 4
0% 0 0 0 0 0 0 0
2.67%
5.33% 9 9 9 9 9 9 9

8.00% 13 13 13 13 13 13 13
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J|ZY  2020-11-09

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 531 0 531

VGZ0-EURO STOXX 50 Dec20

398.43

265.62

132.81

— 0-00 T T T 1 T T T
?{5 0.00 799.50 1,599.00 2,398.50,3,198.00 3,997.50 4,797.00 5,596.50 6,396.00

-132.81

-265.62

-398.43

-531.24 -

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

VGZ0 EURO STOXX 50 Dec20 42

o

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

o
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J|ZY  2020-11-09

7 2 CH &

768.41

576.31

384.20

192.10

— 0.00

<A

-192.10

-384.20

-576.31

-768.41

27153

d= 0 0 0 YU
7rEd d=

768 0 768 ALY

HCXO0-HSCEI Futures Nov20

.00 2,626.50 5,253.00 7,879.50,40,506.0013,132.5015,759.0018,385.5021,012.00

3. ALIE|2E &9

HCXO0

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

CELETC ST P2 (EH9l ot

o

HSCEI Futures Nov20 61

o
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J|ZY  2020-11-09

A iy o 13,087 0 13,087 HU

K=
=]
ol S7tsd =M 0 284,559 -284,559 ALY

KR4201QB3179-2020-11 &317.5

213,121.88

159,841.41

106,560.94

53,280.47

— 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

-53,280.47

-106,560.94

-159,841.41

-213,121.88

KR4301QB3178-2020-11 5317.5

71,437.50

53,578.13

35,718.75

17,859.38

— 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

-17,859.38




-35,718.75

-53,578.13

-71,437.50 -

3. AL @ A0 REHE | hA Ao AZ ) CLICEES
KR4201QB3179 2020-11 23175 16,209
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 6872 6818 6745 6654 6547 6423 6,286
-5.33% 6371 618 5985 5774 5552 5,324 5,088
-2.67% 4504 4219 3934 3649 3364 3,079 2,795
0% 660 452 231 0 -239 485 736
267%  -4574 4651  -4748  -4866  -5001 5152 5317
533%  -10302 -10318  -10344  -10383  -10436  -10504  -10,586
800%  -16124  -16126  -16130 -16139  -16154  -16177  -16209
KR4301QB3178 2020-11 %3175 3,941

7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -3935  -3935  -3936  -3936  -3937 3938 -3941
533% 1990 1998  -2009  -2,023  -2,039 2058 2,080
-2.67% -401 -448 -494 540 587 633 679
0% 45 33 18 0 21 45 71
2.67% 62 62 61 60 58 56 51
5.33% 62 62 62 62 62 62 62
8.00% 62 62 62 62 62 62 62
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) (Chel - 2had]



o 2020-11-10
J|ZY  2020-11-09

<

AR Q= M2 0 0 ET
At s15H =M 0 0 0 &
M £3} ME 0 0 0 &9
=7 SItEH  ME2 1,460 0 1,460 EHLY
=7 SIEH  SM 0 3,576 -3,576 LY
A £3} ME 115 1,247 -1,132 29|

1,094.98

HCXO0-HSCEI Futures Nov20

729.99

364.99

.00 2,626.50 5,25

3.00 7,879.50,40,506.0013,132.5015,759.0018,385.5021,01

-364.99

-729.99

-1,094.98

-1,459.98

1,077.45

808.09

538.73

269.36

12.00

OHHIX0-C100-HSCEI




-538.73

-808.09

-1,077.45

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

OHHIX0-C99-HSCEI

782.23

586.67

.00

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

-391.11

-586.67

-782.23

1,005.62

754.22

502.81

251.41

_27R1 A1

OHHIX0-P100-HSCEI

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




-2o1.41 /
-502.81

-754.22 /

-1,005.62
e
OHHIX0-P99-HSCEI
711.12
533.34
355.56
177.78
&
ar

S 000 T T T T
of 0.00 2,475.00 4,950.00 7,425.00,9,900.00 12,375.0014,850.0017,325.0019,800.00

1

-177.78 /
-355.56

-533.34 /

-711.12

3. ALE| 28 RS (X HEA 0| =)
FX21020Q02 KRW/HKD 20-11-20E
FX21020U06 HKD/KRW 20-11-20E
HCXO0 HSCEI Futures Nov20
OHHIX0-C1C HSCEI
OHHIX0-C9¢ HSCEI
OHHIX0-P1C HSCEI
OHHIX0-P9S HSCEI
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J|ZY  2020-11-09

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 1,222 0 1,222
A4 s 2 10 0 10 &tQ|
A 7153 =24 0 9,072 9,072 At
= =3 ME 464 4,107 -3,643 Q|
2. BH7|A| RO 2ol E
SX5EC3225-0OESXX0-C3225 EURO STOXX 50 Price EUR
854.43
640.82
427.22
213.61
=
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
-213.61
-427.22
-640.82
-854.43
72
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,745.59
2,809.19

1,872.79




0.00 T T T T T T 1
0.00 81250 1,625.00 2,437.50 3,250.00.4,062.50 4,875.00 5,687.50 6,500.00
-936.40 \
-1,872.79 \
-2,809.19 \
-3,745.59
74
SX5EP3225-OESXX0-P3225 EURO STOXX 50 Price EUR
768.99
576.74
384.49
192.25
0.00 T T T T T T 1
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
-192.25 /
-384.49 /
-576.74
-768.99
7t4
SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR
3,702.54
2,776.90
1,851.27
925.63
0.00 T T T D o T T T 1




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
-925.63 /
-1,851.27 /
-2,776.90
-3,702.54
717
VGZ0-EURO STOXX 50 Dec20
1,222.10 /
916.57 /
611.05 /
305.52
= /
=]
;E O-OO T T T T T T 1
2|5 0.00 799.50 1,599.00 2,398.50,3,198.00 3,997.50 4,797.00 5,596.50 6,396.00
-305.52 /
-611.05 /
-916.57
-1,222.10
7424
3. A|LI2|2E =9 A XH F (X|CH =4 o A=) (TH:

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
w [Ho

117
212
37
68
300
62
296
98
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ETFAOIE Y HE|X| 2 EX3EH8S

)
Al FtEH M= 0 81 -81 EfLY
A FtEH M= 8,795 0 8,795 ZtL{
2. OF7|A|®™o| 2ol x
KR4101QC0001-2020-12 A A 1| 200X| =M &
6,596.44
4,397.63
2,198.81
=
T 000 . . . . : . :
?15 0.00 81.44 162.88 24431 32575 407.19 488.63 570.06
-2,198.81
-4,397.63
-6,596.44
-8,795.25 -
74
3. AIL}2| 2 £ ZHE (X L& A0 d =) (TH- 4 okR)
KR4101QC0001 2020-12 RAL200K|$ME 704
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -704 -704 -704 -704 -704 -704 -704
-5.33% -469 -469 -469 -469 -469 -469 -469
-2.67% -235 -235 -235 -235 -235 -235 -235
0% 0 0 0 0 0 0 0
2.67% 235 235 235 235 235 235 235
5.33% 469 469 469 469 469 469 469
8.00% 704 704 704 704 704 704 704
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ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 896 0 896 ELf
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
671.86
447.91
223.95
.E.l'.]
T 000 . . . . . . .
?{5 0.00 81.44 162.88 24431 7325.75 407.19 488.63 570.06
-223.95
-447.91
-671.86
-895.81 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) Tl )
KR4101QC0001 2020-12 [ALO|200K| =M= 72
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -72 -72 -72 -72 -72 -72 -72
-5.33% -48 -48 -48 -48 -48 -48 -48
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 48 48 48 48 48 48 48
8.00% 72 72 72 72 72 72 72
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7= 202

0-11-10
0-11-09

A OFEKRX30091 5 A

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 407 0 407 ZLK
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
407.19
305.39
203.59
101.80
.E.l'.]
T 000 . . . . . . .
?{5 0.00 81.44 162.88 24431 7325.75 407.19 488.63 570.06
-101.80
-203.59
-305.39
-407.19 -
7_|:|
3. AlLt2| 2 & XHF (X[ &M H4=H) EE R IR
KR4101QC0001 2020-12 [ALO|200K| =M= 33
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 -22 -22 -22 -22 -22 -22
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33
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ZA|Y  2020-11-10
J|ZY  2020-11-09

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 8,551 0 8,551 ZrLf
=4 27158 24 3,809 15,416 -11,607 AtLY

2. 7N He| &

12
|
P

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

8,550.94

6,413.20

4,275.47

2,137.73

2& 0.00 81.44 162.88 244.31 7325.75 407.19 488.63 570.06

-2,137.73

-4,275.47

-6,413.20

-8,550.94 -

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

5,108.75

3,831.56

2,554.38

1,277.19
&
=
4 0.00
ol
A
-1,277.19

-2,554.38
-3,831.56

-5,108.75

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 0.00

T T T T T T 1

78.75 157.50 236.25 315.00 393.75 472.50 551.25 630.00




-59.06

-78.75
71
KR4301QB3178-2020-11 5317.5
3,730.63
2,797.97
1,865.31
932.66
&
;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
742
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 684
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -684 -684 684 684 684 684 -684
-5.33% 456 456 456 456 456 456 456
-2.67% -228 -228 228 228 228 228 228
0% 0 0 0 0 0 0 0
2.67% 228 228 228 228 228 228 228
5.33% 456 456 456 456 456 456 456
8.00% 684 684 684 684 684 684 684
KR4201QB3328 2020-11 23325 555
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 80 80 80 80 79 78 77
-5.33% 80 79 78 76 73 70 66
-2.67% 73 68 63 57 50 42 33
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5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

35

77

274

-523
KR4201QB3351

-25.00%

29

29

27

15

-28

-114

-231
KR4301QB3152

-25.00%
4

o O O O N

0
KR4301QB3178

-25.00%
206

104

21

23
-91
-283
-526

-16.67%
29

29

26

10

-35
-119
-233

-16.67%
4

O O O O O N

-16.67%
206

104

23

12

-104

-292

-530
2020-11 =335

JES NI TRE

0
-118
-302
-535

-8.33% 0%

29 29

29 28

24 21

5 0

-42 -49

-125 -130

-236 -239

2020-11 %315

7| Z=XHES|

-8.33% 0%

4 4

2 2

0 0

0 0

0 0

0 0

0 0

2020-11 %317.5

7|EERRhO N

-8.33% 0%

206 206

105 106

26 28

1 0

-3 -3

-3 -3

-3 -3

ESES

o
0x

-12
-132
-313
-541

8.33%
29
27
19

-56
-136
-243

8.33%
4

O O O O O N

8.33%
206
106

-24
-146
-324
-547

16.67%
29

26

15

-11
-62
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4

O O O O o N

16.67%
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SAlY  2020-11-10
7|FY 2020-11-09
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T

M f7t5d AUz d 0 0 0
b S3t He 0 0 0 &gl
=7 S5 $93A 116,203 0 116203
= £3} HE 154387 281260  -126,873 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,431
FX21020Q03 KRW/USD 24-11-20E 1,604
FX21020Q04 KRW/USD 24-11-20E 5,846
FX21020Q04 KRW/USD 24-11-20E 1,470
FX21020Q0€ USD/KRW 24-11-20E 624
FX21020U00 USD/KRW 24-11-20E 267
FX21020U02 USD/KRW 24-11-20E 2,673
FX21020U02 USD/KRW 24-11-20E 5,712
FX21020U02 USD/KRW 24-11-20E 3,074
FX21020V04 KRW/USD 24-11-20E 1,622
FX21020V04 KRW/USD 24-11-20E 5,543
FX21020V05 KRW/USD 03-12-20E 2,985
IEOOBD8RGM?75 HYT S AR EAE 02 S0 U0 SAISHK| %S
IEOOBHNZKL13 HYT S AR BLEO 024 S0 U0 SAISHK| &S

4. TtY 4 Eo| 2 AU YT AH(VaR : 9% +F,10U7|F) (Eh2f: 2]
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ZAY  2020-11-10
7|ZY 2020-11-09
A OFEKRX30091%] A B (FA]-TH E)
L A=Y
At #715d  MdE 0 0 0 ELy
A w158 ME 2,102 0 2,102 FLy
2 BIIAIEe| 29 7E
KRA4108QC0004-2020-12 KRX300 A &
2,101.68
1,576.26
1,050.84
525.42
=
T 000 . . : . : . .
e 0.00 37530 750.60 1,125.90%,501.20 1,876.50 2,251.80 2,627.10 3,002.40
525.42
-1,050.84
-1,576.26
2,101.68 -
7424
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