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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 532 0 532

VGZ0-EURO STOXX 50 Dec20

398.70

265.80

132.90

— 0-00 T T T 1 T T T
?{5 0.00 881.50 1,763.00 2,644.50,3,526.00 4,407.50 5,289.00 6,170.50 7,052.00

-132.90

-265.80

-398.70

-531.60 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 43
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HCZ0-HSCEI Futures Dec20

558.68

372.46

186.23

— 0-00 T T T 1 T T T
4l .00 2,607.50 5,215.00 7,822.50,40,430.0013,037.5015,645.0018,252.5020,860.00

-186.23
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-558.68
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Mt FHEH =
ol S7tsd =M 0 171,866 -171,866 ALY

M 4,125 0 4,125 ZLY

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
108,075.00
81,056.25
54,037.50
27,018.75
=
il 0.00 . : . . . : . |
e 0.00 8250 16500 247.50 330.00~ 41250 49500 577.50 660.00
27,018.75




-54,037.50 \
-81,056.25 \

-108,075.00
71
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
712
KR4301QC3300-2020-12 3330
44,550.00
33,412.50
22,275.00
11,137.50

O-OO T T T T T T 1
0.00 8250 165.00 247.50 7330.00 412.50 495.00 577.50 660.00

-11,137.50 /

-22,275.00 /

-33,412.50 /




-44,550.00 1

71
3. ALIE|E QX HF (X T A0 A ZAH) LRl
KR4201QC3277 2020-12 2327.5 1,300

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,300 1,299 1,299 1,298 1,296 1,294 1,291
-5.33% 867 867 867 867 867 867 866
2.67% 433 433 433 433 433 433 433
0% 0 0 0 0 0 0 0
2.67% -433 -433 433 433 433 433 433
5.33% -867 -867 -867 -867 -867 -867 -867
8.00% 1300  -1,300  -1,300  -1,300  -1,300 -1,300 -1,300
KR4201QC3301 2020-12 2330 9,732

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 9,724 9,715 9,702 9,685 9,664 9,638 9,608
-5.33% 6,488 6,488 6,488 6,487 6,486 6,484 6,480
2.67% 3,244 3,244 3,244 3,244 3,244 3,244 3,244
0% 0 0 0 0 0 0 0
2.67% 3244 3244 3244 3244 -3244 3,244 3,244
5.33% 6488  -6488  -6488  -6488  -6488 6,488 6,488
8.00% 9732 9732 9732 9732  -9732 9,732 9,732
KR4301QC3276 2020-12 %327.5 0

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
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 0
KR4301QC3300 2020-12 £330 0

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
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Al = Mz 0 0 0 &<
=4 Rt5H  ME 1,341 0 1,341

=7 2It5d e 0 3,851 3,851 &Ly
A E3} ME 0 1,103 -1,103 9|

1,341.03

HCZ0-HSCEI Futures Dec20

1,005.77

670.51

335.26

.00 2,607.50 5,21

5.00 7,822.50,40,430.0013,037.5015,645.0018,252.5020,8¢

-335.26

-670.51

-1,005.77

-1,341.03 -

OHHIZ0-C107-HSCEI

112.30

74.87

37.43

50.00




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

-74.87

-112.30

-149.74

1,738.05

1,303.54

869.03

434,51

-1,303.54

-1,738.05

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

149.74

112.30

.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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-74.87

-112.30

-149.74

1,360.22

906.81

453.41

— 0.00

-453.41

-906.81

-1,360.22

-1,813.62

OHHIZ0-P108-HSCEI
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=7 s AY 10 0 10 &9
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2. BH7|A| RO 2ol E
OESXZ0-C3450-EURO STOXX 50
1,272.22
954.17
636.11
318.06
=
fh—fr 0.00 T T T L, T T T
?{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
-318.06
-636.11
-954.17
-1,272.22
717
OESXZ0-C3475-EURO STOXX 50
3,157.84
2,368.38

1,578.92




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

-789.46

-1,578.92

-2,368.38

-3,157.84

OESXZ0-P3450-EURO STOXX 50

1,226.79

920.09

613.39

306.70

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

-306.70

-613.39

-920.09

-1,226.79

OESXZ0-P3475-EURO STOXX 50

3,020.54

2,265.40

1,510.27

755.13

0.00
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-645.09
-860.12
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3. AlLI2|2E &t ZH S (X[ =40 A= M) (TH:

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

FX21020U05 KRW/EUR 24-12-20E

FX21020V04 EUR/KRW 24-12-20E

FX21020Z01 KRW/EUR 24-12-20E

OESXZ0-C34 EURO STOXX 50
OESXZ0-C34EURO STOXX 50

OESXZ0-P34 EURO STOXX 50

OESXZ0-P34 EURO STOXX 50
VGZ0 EURO STOXX 50 Dec20
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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 8,353 0 8,353 ZtLj
= o= 2M 2,308 13,329 -11,021 ALY

2. 7N He| &

12
|
P

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

8,353.13

6,264.84

4,176.56

2,088.28

il
zr

— 0.00

%5 0.00 92.81 185.63 278.44 7371.25 464.06 556.88 649.69 742.50
-2,088.28

-4,176.56

-6,264.84

-8,353.13 -

KR4201QC3459-2020-12 &345

6,900.00

5,175.00

3,450.00

1,725.00

— O-OO T T T L T T T 1
or 0.00 86.25 172.50 25875 345.00% 43125 517,50 603.75 690.00
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-1,725.00

-3,450.00 \
-5,175.00 \

-6,900.00

KR4201QC3475-2020-12 &347.5

6,428.75

4,821.56

3,214.38

1,607.19

E’ 0.00 T T T T T T 1
of 0.00 86.88 173.75 260.63 347.5 43438 521.25 608.13 695.00

-1,607.19

-3,214.38 \
-4,821.56 \

-6,428.75

KR4301QC3276-2020-12 ¥327.5

327.50
245.63 \
163.75
z \
=
a 0.00

T T T T T T T 1

of 0.00 81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00




-245.63

-327.50
742
KR4301QC3300-2020-12 5330
1,980.00
1,485.00
990.00
495.00
.I'::J
;E 0.00 T T T T T T T 1
2|5 0.00 82.50 165.00 247.50 330.00 412.50 495.00 577.50 660.00
-495.00
-990.00
-1,485.00
-1,980.00
742
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 669
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -669 -669 669 669 669 669 -669
-5.33% -446 446 446 446 446 -446 -446
-2.67% 223 223 223 223 223 223 223
0% 0 0 0 0 0 0 0
2.67% 223 223 223 223 223 223 223
5.33% 446 446 446 446 446 446 446
8.00% 669 669 669 669 669 669 669
KR4201QC3459 2020-12 2345 594
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7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 511 507 503 498 494 489 485
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-2.67% 198 198 198 197 197 196 195
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8.00%
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0%
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8.00%

0 0
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-396 -396
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-25.00%  -16.67%

436 433

353 350
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0 0

-183 -183

-366 -366

-550 -550
KR4301QC3276

-25.00%  -16.67%

0 0

0 0

0 0

0 0

0 0

0 0

0 0
KR4301QC3300

-25.00%  -16.67%

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0 0
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-396 -396 -396
-594 -594 -594
2020-12 =347.5
7|ERpe| #Eg
-8.33% 0% 8.33%
430 427 424
346 342 338
182 182 181
0 0 0
-183 -183 -183
-366 -366 -366
-550 -550 -550
2020-12 3£327.5
7|EXpiel s g
-8.33% 0% 8.33%
0 0 0
0 0 0
0 0 0
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0 0 0
0 0 0
0 0 0
2020-12 £330
7|EXpe| s g
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0 0 0
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SAlY  2020-12-10
7|FY 2020-12-09
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
g )

M7 EYEE 0 0 0
Al £3t M 0 0 0 el
=7 S5 $93A 117,416 0 117416
=7 3} HE 5966 123559  -117,592 EQ|

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2f: e
FX21020X05 KRW/USD 24-12-20E 1,579
FX21020X05 KRW/USD 24-12-20E 5,398
FX21020X07 USD/KRW 24-12-20E 260
FX21020Z00 KRW/USD 03-02-21E 2,907
FX21020Z01 USD/KRW 24-12-20E 217
IEOOBD8RGM?75 *HYTBLS AR ELE 012 Z0| U0 BRI YT
IEOOBHNZKL13 *HYTIE YR BLEO O12S0| U0 S &S

4. TtE Y Z2| Z|THEHOYFAH(VaR : 99% 42| +F,10U7|F) (Eh2f: 2

5,236



ZA|Y  2020-12-10
7|22 2020-12-09

A DFEKRX300QIHA B (FA-THME)

e I
I Q5 Ao

2 2,330 0 2,330 L
= 2,361 0 2,361 FLY

2. Oh7|A| R 201X

KR4108R30008-2021-03 KRX300 M=

2,360.96
1,770.72
1,180.48
590.24
.un'a
il 0.00 . . . . . . .
?15 0.00 421.60 84320 1,264.80.1686.40 2,108.00 2,529.60 2,951.20 3,372.80
-590.24
-1,180.48
1,770.72
-2,360.96 -
74
3. ALIZ|RE £ ZHF (X CHEA 0 A2 H) (TH|:EHakel
KR4108R30008 2021-03 KRX300 A2 192
7| =Rl HEM
7424 2500% -1667%  -8.33% 0% 8.33% 1667%  25.00%
-8.00% -192 -192 -192 -192 -192 -192 -192
-5.33% -128 -128 -128 -128 -128 -128 -128
2.67% -64 -64 -64 -64 -64 -64 -64
0% 0 0 0 0 0 0 0
2.67% 64 64 64 64 64 64 64
5.33% 128 128 128 128 128 128 128

8.00% 192 192 192 192 192 192 192
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w7 QIEH  +UZH
=7 S3t M=

2. 7N He| &

10

EE

3. AlLIE|QE 2O FRHS (A A2 U T)

0 0 0
0 0 0 2o
3,340 0 3,340
54 3,341 -3,287 Q|

d=d)
FX21020X02 KRW/USD 14-12-20E 108
FX21020X05 KRW/USD 23-12-20E 45
FX21020X06 KRW/USD 08-01-21E 114
FX21020X07 USD/KRW 14-12-20E 4
IEO0BD8RGM75 Y B R2 AERELEO 0f2{F0| U0 SAISH| &S
4. b4 4 Eo| ZHE M0 ESAH(VaR : 9% 2|+F,10U7|F) (THe|- kel

137



2 2020-12-10
2 2020-12-09

2. B7IAIHO| 2YRE

<

VNCZ0-VN30 Index Future Dec20

Al QM M2 0 0 0
Al QB A 0 0 0 gl
A E3} M 0 0 0 &tQ|
A FHEH M= 1,319 0 1,319

=7 SIEH  AY 1,036 0 1,036 &2
el E3} ME 0 961 -961 Q|

1,318.92

989.19

659.46

329.73

0.00 T T T T

0.00 248.25 496.50 744.75 993.00 1,241.25 1,489.50 1,737.75 1,986.00

-329.73

-659.46

-989.19

-1,318.92 -

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
FX21020Z01 KRW/EUR 26-02-21E
VNCZ0 VN30 Index Future Dec20
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|2 2020-12-10

J|ZY  2020-12-09

oL x| QI A B A B (4 H-THEE)

<A

364.27

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

273.20

182.13

91.07

0.00

-91.07

.00

11.40

22.80 34.20 45.60 57.00

68.40

79.80

91

-182.13

-273.20

-364.27 -

COH1-BRENT CRUDE FUTR Mar21

323.52

215.68

107.84

0.00

-107.84

.00

12.20

24.41 36.61 48.81 61.01

73.22

85.42




-215.68

-323.52

-431.36

134.39

100.79

67.19

-67.19

-100.79

-134.39

216.86

162.65

108.43

-108.43

-162.65

HOF1-NY Harb ULSD Fut Jan21

pd

.00

0.35 0.71 1.M41 1.76 2.12 2.47 2.82

KR4175QC0002-2020-12 M=

.00

271.08 542.15 813.23 1,084.30.1,355.38 1,626.45 1,897.53 2,168.60

AN

AN

N



-216.86 |

4.80

74
NGF21-NATURAL GAS FUTR Jan21
758.17 /
568.63 /
379.09 /
189.54 /
0-00 T T T T T T 1
0.00 0.60 1.20 1.%40 3.00 3.60 4.20
-189.54 /
-379.09 /
-568.63
-758.17
7t
QSF1-Low Su Gasoil G Jan21
103.72 / /
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CLF1 WTI CRUDE FUTURE Jan21 29
COH1 BRENT CRUDE FUTR Mar21 35
HOF1 NY Harb ULSD Fut Jan21 11
KR4175QC0(2020-12 &M E 17
NGF21 NATURAL GAS FUTR Jan21 61
QSF1 Low Su Gasoil G Jan21 11
XBF1 GASOLINE RBOB FUT Jan21 10
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18.61
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6.20

0.00
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BOF1-SOYBEAN OIL FUTR Jan21

0.00

9.36

18.72 28.08 37.44 46.80 56.16

65.52
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BOH1-SOYBEAN OIL FUTR Mar21

.00
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18.65 27.97 37.29 46.61 55.94

65.26
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436.78 //
291.19 /

145.59
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=
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KCH1-COFFEE 'C' FUTURE Mar21

pd
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28.78
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-302.02
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-326.22

-489.34
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388.04

291.03

-194.02
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213.84

142.56

e

.00 286.44 572.88 859.31 _1,145.75 1,432.19 1,718.63 2,005.06 2,291.50
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;E 0.00 T T T 1 T T T 1
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3. AUE|E 2 Z=HS (=L E=A) (THel:E 220
BOF1 SOYBEAN OIL FUTR Jan2l 23
BOH1 SOYBEAN OIL FUTR Mar21 2
CH1 CORN FUTURE Mar21 47
CTH1 COTTON NO.2 FUTR Mar21 13
KCH1 COFFEE 'C' FUTURE Mar21 20
KR4175QC0(2020-12 Ee&HM = 34
KWH1 KC HRW WHEAT FUT Mar21 12
SBH1 Sugar Mar21 24
SF1 SOYBEAN FUTURE Jan21 52
SMF1 SOYBEAN MEAL FUTR Jan21 31
WH1 WHEAT FUTURE(CBT) Mar21 23
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