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Mt FEH  ME 0 0 0
ol {7tsd M= 415 0 415

VGUO-EURO STOXX 50 Sep20
414.60

310.95

207.30

103.65

— 0-00 T T T 1 T T T
?{5 0.00 846.00 1,692.00 2,538.00,3,384.00 4,230.00 5,076.00 5,922.00 6,768.00

-103.65

-207.30

-310.95

-414.60 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGUO EURO STOXX 50 Sep20 33

o

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

o



ZAY  2020-07-22
7|12 2020-07-21

7 2 CH &

565.41

424.06

282.71

141.35

— 0.00

<A

-141.35

-282.71

-424.06

-565.41 -

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

27153

d= 0 0 0 YU
7rEd d=

565 0 565 AL

HCNO-HSCEI Futures Jul20

.00 2,606.25 5,212.50 7,818.75,10,425.0013,031.2515,637.5018,243.7520,850.00
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Al FtEH M= 0 0 0 &
At FtEH =24 3,463 0 3,463 ALK
A 7153 ME 5 0 5 ZLY
=4 ft5H =M 0 361,722 -361,722 AU

2. 7N He| &

12
|
P

KR4157Q80002-2020-08 LY 3tSt-Z7|H M2

5.36

4.02

2.68

1.34

— 0.00 T

2& 0.00  4,462.50 8,925.00 13,387.5047,850.0022,312.5026,775.0031,237.5035,700.00

-1.34

-2.68

-4.02

-5.36 -

KR4201Q82871-2020-08 &287.5

265,003.13

198,752.34

132,501.56

66,250.78

— O-OO T T T L T T T
or 0.00 71.88 14375 215.63 28750~ 359.38 43125 503.13 575.00
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-66,250.78

-132,501.56

-198,752.34

-265,003.13

KR4301Q82853-2020-08 %285

35,625.00

26,718.75

17,812.50

8,906.25

0.

D0

71.25 142.50 213.75 85.00 356.25 427.50 498.75 570.00

-8,906.25

-17,812.50

-26,718.75

-35,625.00

61,093.75

45,820.31

30,546.88

15,273.44

0.00

0.

-15,273.44

-30,546.88

KR4301Q82879-2020-08 5£287.5

D0

71.88 143.75 215.63 87.50 359.38 431.25 503.13 575.00

e

d



-45,820.31 |

-61,093.75

3. AU E 2P ZHFEI LY

&
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KR4157Q80002 2020-08 C{SHSI M

7| ZEXfAO| B F-d
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-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
KR4201Q82871 2020-08 2287.5 18,140

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 12419 11,679 10,908 10,114 9,300 8,471 7,630
-5.33% 10,160 9,272 8,374 7,470 6,560 5,646 4728
2.67% 6,961 6,006 5,052 4,097 3,143 2,189 1,236
0% 2,798 1,872 939 0 -943 -1,889 -2,838
2.67% 2247 3065  -3910  -4775  -5658 6,553 7,459
5.33% 8024  -8685  -9397 -10150  -10,935 11,746 -12,580
800%  -14351  -14,845  -15407 -16026  -16,692 17399 -18,140
KR4301Q82853 2020-08 Z285 1,715

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1477  -1508  -1544  -1582  -1624 1,668 1,715
-5.33% 694 749 -806 -864 ~922 981 1,041
2.67% -146 -209 272 335 -398 461 524
0% 147 101 51 0 53 -108 164
2.67% 263 240 212 179 143 104 62
5.33% 297 289 277 261 241 217 190
8.00% 304 302 298 292 283 271 255
KR4301Q82879 2020-08 £287.5 3,180

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 2837  -2878 2927  -2982  -3,044 3,110 3,180
5.33% 1414  -1498  -1585  -1676  -1,769 1,864 -1,960
2.67% 346 454 562 671 779 887 996
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152
419
561

-199
233
474
593

-99
310
523
620

97
448

192
509
630
667

283
561
651
673

0%
2.67%
5.33%
8.00%

382
566
641

602
656
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Mt FtEH M= 0 0 0 ZHLY
At s15H =M 0 0 0 &
Al E3} ME 0 0 0 Q|
= |IEHE ME 1,693 0 1,693 ZLf
=7 SItEA  2M 0 4,222 -4,222 B
A E3} ME 0 1,496 -1,496 9|

HCNO-HSCEI Futures Jul20

1,269.55

846.36

423.18

or 0.00 2,606.25 5,212.50 7,818.75,10,425.0013,031.2515,637.5018,243.7520,850.00

A
-423.18

-846.36

-1,269.55

-1,692.73 -

OHHINO-C97-HSCEI

618.27

412.18

206.09




0.00 2,425.00 4,850.00 7,275.00 9,700. 2,125.0014,550.0016,975.0019,400.00

N

-412.18

N

-618.27

-824.36

965.36

643.58

321.79

-321.79

-643.58

-965.36

-1,287.15

OHHINO-C98-HSCEI

0.00 2,450.00 4,900.00 7,350.00 9,800.00.12,250.0014,700.0017,150.0019,600.00

OHHINO-P97-HSCEI

674.48

449.65

224.83

.00  2,425.00 4,850.00 7,275.00,9,700.00 12,125.0014,550.0016,975.0019,400.00




-2,44.0D /
-449.65 /
-674.48

-899.31
72
OHHINO-P98-HSCEI
1,211.44
908.58
605.72
302.86
=
;E 0.00 T T T T T T 1
2|5 0.00 2,450.00 4,900.00 7,35%)'0.00 12,250.0014,700.0017,150.0019,600.00
-302.86 /
-605.72 /
-908.58
-1,211.44
72
3. AlLbE| @ £ FXHE(E 2 M0 AE) (Etglatel
FX21020K02 KRW/HKD 21-08-20E 120
HCNO HSCEI Futures Jul20 135
OHHINO-C9  HSCEI 66
OHHINO-C9¢ HSCEI 103
OHHINO-P9’ HSCEI 72
OHHINO-P9¢ HSCEI 97
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Mt 7t5H M= 0 0 0
Mt e = B 0 0 0 &9
Mt FtEH =4 0 0 0Zu
Mt &3t ME 0 0 0 %9
= Qs ME 1,336 0 1336
el SI5dH  ag 8,747 0 8,747 A9
A FtEH =4 0 10,718 -10,718 EtL|
=4 E3} ME 0 5,167 -5,167 %9
2. Q7| A|He| & x
OESXQO-C3350-EURO STOXX 50
1,977.23
1,482.92
988.62
494.31
3
fvr 0.00 T T T L, T T T
3{5 0.00 837.50 1,675.00 2,512.50 3,350.00.4,187.50 5,025.00 5,862.50 6,700.00
-494.31
-988.62
-1,482.92
-1,977.23
7t4
OESXQO-C3375-EURO STOXX 50
2,571.05

1,714.03




-1,714.03

-2,571.05

-3,428.07

1,977.23

1,482.92

988.62

-1,482.92

-1,977.23

3,335.42

2,501.56

1,667.71

833.85

0.00

.00

843.75 1,687.50 2,531.25 3,375.00.4,218.75 5,062.50 5,906.25 6,750.00

N

N

OESXQ0-P3350-EURO STOXX 50

.00

837.50 1,675.00 2,512.50,3,350.00 4,187.50 5,025.00 5,862.50 6,700.00

OESXQ0-P3375-EURO STOXX 50




35 0.00 843.75 1,687.50 2,531.25,3,375.00 4,218.75 5,062.50 5,906.25 6,750.00
-833.85 /
-1,667.71 /
-2,501.56
-3,335.42
742
VGUO-EURO STOXX 50 Sep20
1,336.32 /
1,002.24 /
668.16 /
334.08
= /
;E O-OO T T T T T T 1
2& 0.00 846.00 1,692.00 2,538.00,3,384.00 4,230.00 5,076.00 5,922.00 6,768.00
-334.08 /
-668.16 /
-1,002.24
-1,336.32
7424
3. AlUZIRE SO TXHS E AN A3 ) GEL

260105SQPXSG EURO Covered CALL STRATEGY
FX21020M0¢ KRW/EUR 25-09-20E

FX21020N01 KRW/EUR 25-09-20E

FX21020N03 KRW/EUR 25-09-20E
OESXQO0-C3:EURO STOXX 50
OESXQO0-C3:EURO STOXX 50
OESXQO0-P3:EURO STOXX 50
OESXQO0-P3:EURO STOXX 50

VGUO EURO STOXX 50 Sep20

[AE
N

238

132
158
274
158
267
107
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ETFAOIEY K| X| 285X

)
Mt e A 0 0 0| ZHLH
ol {7tsd M= 10,696 0 10,696 ALY
2. OF7|A|®™o| 2ol x
KR4101Q90009-2020-09 T A 5| 200X| =M 2
10,695.56
8,021.67
5,347.78
2,673.89
3
il 0.00 . . : . : . .
?15 0.00 73.76 147.53 221.29 295.05 368.81 44258 516.34 590.10
-2,673.89
-5,347.78
-8,021.67
-10,695.56 -
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101Q90009 2020-09 FAI|200K| =M E 856
7| EXpAS| HFd
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -856 -856 -856 -856 -856 -856 -856
-5.33% -571 -571 -571 -571 -571 -571 -571
-2.67% -285 -285 -285 -285 -285 -285 -285
0% 0 0 0 0 0 0 0
2.67% 285 285 285 285 285 285 285
5.33% 571 571 571 571 571 571 571
8.00% 856 856 856 856 856 856 856
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ETFADLE 3|1 2| X| 2 B HEHS

At #715d  MdE 0 0 0 ELy
=A w7t5d  Md= 959 0 959 EtLY
2. 87| HO £olRxE
KR4101Q90009-2020-09 T A I 200X| 4 M &2
719.18
479.46
239.73
E‘a
T 000 . . . . . . .
2{5 000 7376 147.53 221.29 29505 368.81 44258 51634 590.10
-239.73
-479.46
-719.18
-958.91 -
71
3.AILEIRE &P ZHE (&M 4=) (TH|- S aHR)
KR4101Q90009 2020-09 TAT|200X|$=M 2 77
7| =AtAte| HE M
I} -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -77 -77 77 -77 -77 -77 -77
-5.33% -51 -51 -51 -51 -51 -51 -51
-2.67% -26 -26 -26 -26 -26 -26 -26
0% 0 0 0 0 0 0 0
2.67% 26 26 26 26 26 26 26
5.33% 51 51 51 51 51 51 51
8.00% 77 77 77 77 77 77 77
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ETFAOIE Y H2|X| 25X

)
Mt 7rEE d= 0 0 0 FLh
=A 7tEd d= 1401 0 1,401 FLy
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 A H|200%| 4 41 &
1,401.49
1,051.12
700.74
350.37
&l
T 000 . . . . . . .
e 000 7376 147.53 22129 39505 368.81 44258 51634 590.10
350.37
70074
11,051.12
-1,401.49 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 112
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 112 112 112 112 112 112 112
-5.33% 75 75 75 75 75 75 75
-2.67% -37 -37 -37 -37 -37 -37 37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 75 75 75 75 75 75 75
8.00% 112 112 112 112 112 112 112
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AOFEKRX300QHIA S EXSISH1S
1. AN
{2l CH &
M StsdH M= 0 0 0 2
A SFt5dH M= 664 0 664 ZLy
2. 37| Aol 2 x
KR4101Q90009-2020-09 :T-'.ﬁil ZOOII -1“—’.“1 =
497.90
331.93
165.97
5
T 000 . . . . . . .
?{5 0.00 73.76 147.53 221.29 295.05 368.81 442.58 516.34 590.10
-165.97
-331.93
-497.90
-663.86 -
714
3. A|LI2| 2 20| LRHS (X| T2 A of AL oH) (EH9|: e arey,
KR4101Q90009 2020-09 [ ALO|200K| =M= 53
7| Z=RHALO| HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -53 -53 -53 -53 -53 -53 -53
-5.33% -35 -35 -35 -35 -35 -35 -35
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 35 35 35 35 35 35 35
8.00% 53 53 53 53 53 53 53
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2| C| I}QIK200(F Al = 8- R ZHR &)

N o

MY >
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T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 10,253 0 10,253 ALY
=4 27158 24 5,529 18,549 -13,019 AtLY

KR4101Q90009-2020-09 I A Li|200X| =M Z

10,252.99
7,689.74
5,126.49
2,563.25
=
=
:;E O-OO T T T ( T T T
%5 0.00 73.76 147.53 221.29 7295.05 368.81 442,58 516.34 590.10
-2,563.25
-5,126.49
-7,689.74
-10,252.99 -
712
KR4201Q83002-2020-08 =300
6,600.00
4,950.00
3,300.00
1,650.00
=l
=
:;E O-OO T T T L T T T
or 0.00 75.00 150.00 225.00 300.00~ 375.00 450.00 525.00 600.00




.

!

P oevw PRV —emwivw [TV RV Toveuw e

-1,650.00

-3,300.00

-4,950.00

-6,600.00

11,948.75

8,961.56

5,974.38

2,987.19

-2,987.19

-5,974.38

-8,961.56

-11,948.75

KR4201Q83028-2020-08 =302.5

0.

529.38

453.75

226.88

151.25

75.63 605.00

D0

302.5 378.13

KR4301Q82853-2020-08 %285

570.00

427.50

285.00

142.50

™~

.00

498.75

427.50

356.25

T T

213.75  285.00

142.50

71.25 570.00




-427.50

-570.00
7t
KR4301Q82879-2020-08 3£287.5
4,959.38
3,719.53
2,479.69
1,239.84
&
;E 0.00 T T T T T T T 1
2|5 0.00 71.88 143.75 215.63 287.50 359.38 431.25 503.13 575.00
-1,239.84
-2,479.69
-3,719.53
-4,959.38
7t
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101Q90009 2020-09 RAI|200K| =M & 821
7| =Xt HEE
e -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -821 -821 821 -821 -821 821 -821
-5.33% -547 547 547 547 547 547 547
-2.67% 274 274 274 274 274 274 274
0% 0 0 0 0 0 0 0
2.67% 274 274 274 274 274 274 274
5.33% 547 547 547 547 547 547 547
8.00% 821 821 821 821 821 821 821
KR4201Q83002 2020-08 2300 376
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 204 193 180 166 150 134 117
-5.33% 177 161 144 126 107 88 68
-2.67% 134 113 92 71 49 28 6



0% 70 46 23 0 -23 -47 -70
2.67% -16 -40 -64 -88 -112 -135 -159
5.33% -124 -146 -169 -192 -215 -238 -261
8.00% -251 -270 -290 -311 -332 -354 -376
KR4201Q83028 2020-08 =302.5 652
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 336 318 297 273 247 220 191
-5.33% 295 268 239 208 176 143 109
-2.67% 226 191 155 118 81 42 4
0% 123 82 41 0 -41 -83 -125
2.67% -19 -62 -105 -148 -191 -234 =277
5.33% -200 -242 -284 -326 -368 -411 -454
8.00% -417 -454 -492 -531 -571 -611 -652
KR4301Q82853 2020-08 %285 27
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 25 25 26 27 27
-5.33% 11 12 13 14 15 16 17
-2.67% 2 3 4 5 6 7 8
0% -2 -2 -1 0 1 2 3
2.67% -4 -4 -3 -3 -2 -2 -1
5.33% -5 -5 -4 -4 -4 -3 -3
8.00% -5 -5 -5 -5 -5 -4 -4
KR4301Q82879 2020-08 #£287.5 258
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 230 234 238 242 247 252 258
-5.33% 115 122 129 136 144 151 159
-2.67% 28 37 46 54 63 72 81
0% -23 -16 -8 0 8 16 24
2.67% -46 -41 -36 -31 -25 -19 -12
5.33% -53 -51 -49 -46 -42 -38 -34
8.00% -55 -54 -53 -52 -50 -48 -46
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
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2020-07-22
2020-07-21

N o

MY >
ne me

ag N 1) X M(1-2)

Al FtEH S H 0 4,992 -4,992
Mt =gt BlE 0 0 0 el
=7 2Itsd 2oAzd 453,963 0 453,963
=A E3t ME 0 438874 -438,874 %tQ|

2. WI|AHe| &7 X

3. AUE|E 2 ZHS (LM L=A) (EHel =22l
FX21020J03¢KRW/USD 24-07-20E 2,156
FX21020J04: KRW/USD 24-07-20E 1,725
FX21020J04: KRW/USD 24-07-20E 1,916
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