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A 7rEd d= 531 0 531

VGZ0-EURO STOXX 50 Dec20

397.94

265.30

132.65

— 0-00 T T T 1 T T T
?{5 0.00 879.25 1,758.50 2,637.75,3,517.00 4,396.25 5,275.50 6,154.75 7,034.00
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-265.30
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566.21

377.47
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— 0-00 T T T 1 T T T
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KR4201Q(3277-2020-12 &327.5

10,746.09
7,164.06
3,582.03
=
il 0.00 . . : : : . .
e 0.00 81.88 163.75 24563 3275040938 491.25 573.13 655.00
3,582.03
7,164.06
110,746.09
114,328.13
7424
KRA4201QC3301-2020-12 2330
120,450.00
90,337.50
60,225.00
30,112.50
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il 0.00 . : . . . : . |
e 0.00 8250 16500 247.50 330.00~ 41250 49500 577.50 660.00
:30,112.50
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KR4301QC3276-2020-12 3£327.5
4,912.50
3,684.38
2,456.25
1,228.13

O-OO T T T T T T 1
000  81.88 163.75 245.63 327.50 409.38 49125 573.13 655.00

-1,228.13 /

-2,456.25 /

-3,684.38

-4,912.50
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48,675.00
36,506.25
24,337.50
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-12,168.75 /
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3. AlLt2| 2 & ZHF (X[ & HS=) (Chef-aHat3
KR4201QC3277 2020-12 2327.5 1,253

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,129 1,102 1,076 1,050 1,023 996 969
-5.33% 808 791 772 751 730 708 685
2.67% 424 416 406 394 380 365 348
0% 13 10 6 0 7 16 27
2.67% 407 -408 409 411 415 419 425
5.33% -829 -829 -829 -830 -831 -833 -836
8.00% 1250  -1250  -1250  -1251  -1,251 1,252 1,253
KR4201QC3301 2020-12 2330 10,414

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 9,097 8,869 8,641 8,412 8,183 7,953 7,724
-5.33% 6,627 6,457 6,277 6,089 5,894 5,694 5,490
2.67% 3,532 3,444 3,339 3,219 3,085 2,940 2,785
0% 140 108 61 0 75 164 -266
2.67% 3351  -3360  -3376  -3401  -3436 3,483 3,542
5.33% 6865  -6867  -6871  -680  -6894 6,916 6,945
800%  -10,384  -10,38  -10,385  -10,387  -10,392 10401 -10,414
KR4301QC3276 2020-12 %327.5 34

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 12 16 19 23 26 .30 34
-5.33% 0 1 2 3 4 5 7
2.67% 0 0 0 0 0 1 1
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0

8.00% 0 0 0 0 0 0

KR4301QC3300 2020-12 %330 471

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 224 264 -305 346 -388 429 471
-5.33% -13 23 35 51 -69 -90 -113
2.67% 0 0 1 3 6 11 17
0% 0 0 0 0 0 1 1
2.67% 0 0 0 0 0
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HCZ0-HSCEI Futures Dec20
1,358.91
1,019.18
679.45
339.73
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:;E 0.00 T T T 1 T T T
?{5 0.00 2,643.75 5,287.50 7,931.25,#0,575.0013,218.7515,862.5018,506.2521,150.00
-339.73
-679.45
-1,019.18
-1,358.91 -
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113.57
75.71
37.86




0.00 2,675.00 5,350.00 8,025.00 10,700.0613,375.0016,050.0018,725.0021,400.00

-75.71

-113.57

-151.43

1,318.26

878.84

439.42

-1,318.26

-1,757.68

OHHIZ0-C108-HSCEI

0.00 2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00

OHHIZ0-P107-HSCEI

151.43

113.57

.00  2,675.00 5,350.00 8,025.00,40,700.0013,375.0016,050.0018,725.0021,400.00
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-151.43
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878.84
439.42
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;E 0.00 T T T T T T 1
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-878.84 /
-1,318.26
-1,757.68
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OESXZ0-C3450-EURO STOXX 50
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963.08
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=
fvr 0.00 T T T L, T T T
2{5 0.00 862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00
-321.03
-642.05
-963.08
-1,284.10
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OESXZ0-C3475-EURO STOXX 50
3,187.33
2,390.50

1,593.66




.00 868.75 1,737.50 2,606.25 3,475.00.4,343.75 5,212.50 6,081.25 6,950.00

-796.83

-1,593.66
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-3,187.33

OESXZ0-P3450-EURO STOXX 50

1,284.10

963.08

642.05

321.03

0.00
0.

D0  862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

-321.03

-642.05

-963.08

-1,284.10
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3,187.33

2,390.50

1,593.66

796.83

0.00
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644.01 //
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260105SQPXSG EURO Covered CALL STRATEGY
FX21020U05 KRW/EUR 24-12-20E

FX21020U05 KRW/EUR 24-12-20E

FX21020V04 EUR/KRW 24-12-20E
OESXZ0-C34EURO STOXX 50

OESXZ0-C34 EURO STOXX 50
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KR4101QC0001-2020-12 I A 1| 200X| =M E

8,309.90

6,232.43

4,154.95

2,077.48

il
zr

— 0.00

%5 0.00 90.33 180.65 270.98 736130 451.63 54195 632.28 722.60
-2,077.48

-4,154.95

-6,232.43

-8,309.90 -
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— O-OO T T T L T T T 1
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.00 86.88 173.75 260.63

347.5 43438 521.25 608.13 695.00

KR4301QC3276-2020-12 ¥327.5

327.50
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T T T T T T T 1
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-245.63

-327.50
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1,980.00
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-2.67% 222 222 222 222 222 222 222
0% 0 0 0 0 0 0 0
2.67% 222 222 222 222 222 222 222
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8.00% 665 665 665 665 665 665 665
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E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 364 354 344 333 321 310 298
-5.33% 300 287 273 259 246 232 218
-2.67% 186 173 160 147 134 121 107



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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

27

-159

-356

-558
KR4201QC3475

-25.00%

309

260

167

29

-138

-320

-507
KR4301QC3276

-25.00%

O O O O O -

0
KR4301QC3300

-25.00%
9

O O O O O B~

o| Z[CH =0 4= A (VaR : 99% M 2| +F, 102 7| F)

19
-162
-358
-558

-16.67%
301

248

154

20

-143
-322
-507

-16.67%

O O O O O O =

-16.67%
11

O O O © O

10

-167

-360

-559
2020-12 23475

JES NI TRE

0
-173
-363
-560

-8.33% 0%
292 283
236 223
141 129

10 0
-149 -155
-324 -328
-508 -509

2020-12 3£327.5

EN s

-8.33% 0%

1 2
0 0
0 0
0 0
0 0
0 0
0 0
2020-12 £330

M EN S

-8.33% 0%

12 14

1 2
0 0
0 0
0 0
0 0
0 0

Ay

o
0x

-10
-180
-366
-562

8.33%
273
211
116
-11

-163
-332
-512

8.33%
2

O O O O O O

8.33%
16

O O O O O Ww

-21
-188
-371
-564

16.67%
263
198
103
-22

-171
-337
-514

16.67%

O O O O O o N

16.67%
17

O O O © o M

-33
-196
-376
-567

518

25.00%
253
186

90
-33
-179
-343
-518

25.00%

O O O O O o N

19

25.00%
19

O O O O ~r | U

N IE
[AE
[io

N
X
N



2020-12-04

ol
=

SAl
7|

2020-12-03

ol
=

=
=

38,959

0

38,959

=

=

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

ol

40

o2

off 0121&0]

K
<d

IH

o0
oF
J/
Ul
Tl
o0

10

F



2020-12-04

ol
=

SAl
7|

2020-12-03

ol
=

=
=

24,346

0

24,346

=

=

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

ol

40

o2

off 0121&0]

K
<d

IH

o0
oF
J/
Ul
Tl
o0

10

F



2020-12-04
2020-12-03

N o

MY >
ne me

Fe

e Srtza  +osd
M7 S3t d=
w7 QIEH  +UZH
=7 S3t M=

2. 7N He| &

10

EE

3. ALtE[2E &P HE(F &0 d=H)
FX21020X05 KRW/USD 24-12-20E
FX21020X05 KRW/USD 24-12-20E
FX21020X07 USD/KRW 24-12-20E
FX21020Z00 KRW/USD 03-02-21E
IEOOBD8RGM75
IEOOBHNZKL13

0 0

0 0 2o

0 118,159
124,948 -121,657 &2

2,940
of of2{=Z0| U0t SAISHA| &
of 012480 U0 SAISHA| &

I'-.>-
T

v IE
[pEl
[{0

=
(=)}
w



ZAY  2020-12-04
7|ZQ 2020-12-03
A OFEKRX30091%] A B (FA]-TH E)
L Hef=
At #715d  MdE 0 0 0 ELy
A w158 ME 2,330 0 2,330 Fuj
2 BIIAIEe| 29 7E
KRA4108QC0004-2020-12 KRX300 A &
2,329.88
1,747.41
1,164.94
582.47
=
T 000 . . : . : . .
e 0.00 41605 83210 1,248.15.7,664.20 2,080.25 2,496.30 2,912.35 3,328.40
582.47
11,164.94
1,747.41
2,329.88 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (THe[-E4HR)
KR4108QC0004 2020-12 KRX300 42 187
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -187 -187 -187 -187 -187 -187 -187
-5.33% -124 -124 -124 -124 -124 124 -124
-2.67% -62 -62 -62 -62 -62 -62 -62
0% 0 0 0 0 0 0 0
2.67% 62 62 62 62 62 62 62
5.33% 124 124 124 124 124 124 124
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0 0 0 2o
3,361 0 3,361
55 3,379 -3,324 &9

FX21020X02 KRW/USD 14-12-20E 110
FX21020X05 KRW/USD 23-12-20E 46
FX21020X06 KRW/USD 08-01-21E 115
FX21020X07 USD/KRW 14-12-20E 4
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2. B7IAIHO| 2YRE

<

VNCZ0-VN30 Index Future Dec20

AT QIEH  ME 0 0
A7 SIEH A 0 0 0 &9
Al £3} MeE 0 0 0 &9l
=7 QIEH  ME 1,228 0

=2 SIEH  AY 1,046 0 1,046 %2
A £3} ME 0 877 -877 %t Q|

1,227.77

920.83

613.88

306.94

0.00 . . T

0.00 24475 489.50 734.25 979.00 1,223.75 1,468.50 1,713.25 1,958.00

-306.94

-613.88

-920.83

-1,227.77 -

3. AlLt2| 2 &R XTHS (&M LS Ad)

2.55E+11 VN30TR Index(EUR)
FX21020V04 KRW/EUR 29-01-21E
FX21020X05 KRW/EUR 26-02-21E
FX21020X06 KRW/EUR 26-02-21E
VNCZ0 VN30 Index Future Dec20
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oL x| QI A B A B (4 H-THEE)

<A

271.67

181.11

90.56

0.00

-90.56

-181.11

-271.67

-362.22

374.06

280.55

187.03

93.52

0.00

-93.52

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

0.00

11.32

22.64 33.96 45.28 56.60

67.92

79.24

90(56

COH1-BRENT CRUDE FUTR Mar21

0.00

12.05

24.10 36.14 48.19 60.24

72.29

84.33

96.38




-187.03

-280.55

-374.06

130.88

98.16

65.44

32.72

0.00

-32.72

-65.44

-98.16

-130.88

164.48

109.65

-109.65

-164.48

HOF1-NY Harb ULSD Fut Jan21

pd

.00 0.34 0.69 1.%37 1.71 2.06 2.40 2.74

KR4175QC0002-2020-12 &M=

[

N

~

.00 274.13 548.25 822.38 1,096.50.1,370.63 1,644.75 1,918.88 2,193.00

AN

AN

N



-219.30 |

NGF21-NATURAL GAS FUTR Jan21

650.89

433.93

216.96

pd

0.00 T T
0.00 0.70 1.39

Z.Mm 3.48

4.17

4.87 5.56

-216.96
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