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VGUO-EURO STOXX 50 Sep20
416.44

312.33

208.22

104.11

— 0-00 T T T 1 T T T
?{5 0.00 849.50 1,699.00 2,548.50,3,398.00 4,247.50 5,097.00 5,946.50 6,796.00

-104.11
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-312.33

-416.44 -
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HCNO-HSCEI Futures Jul20

.00 2,567.25 5,134.50 7,701.75,0,269.0012,836.2515,403.5017,970.7520,538.00
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A FHEH M= 5 0 5 &Ly
A S7t5H =4 0 361,722 -361,722 AU
2. 7| A|He| & x
KR4157Q80002-2020-08 LY $tSt 27| H M 2
5.25
3.94
2.63
1.31
=
2 500 . . . . . . .
2{5 0.00 4,375.00 8,750.00 13,125.00.47,500.0021,875.0026,250.0030,625.00 35,000.00
-1.31
-2.63
-3.94
-5.25 -
7tA
KR4201Q82871-2020-08 £287.5
265,003.13
198,752.34
132,501.56
66,250.78
=
ol 0.00 . . . . . : .
SF 0.00 71.88 143.75 21563 287.50~ 359.38 431.25 503.13 §75.00
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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
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KR4157Q80002 2020-08 CHsHEt RN E

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 17,884

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 11,890 11,203 10,481 9,732 8,962 8,175 7,373
-5.33% 9,798 8,952 8,094 7,227 6,354 5,475 4,591
2.67% 6,762 5,837 4911 3,985 3,059 2,133 1,208
0% 2,742 1,833 918 0 921 1,845 2,771
2.67% 2194  -3002  -3834  -4685  -5550 6,427 7,314
5.33% 7894  -8548  -9250  -9990  -10,761 11,556 -12,372
800%  -14169  -14656  -15208  -15816  -16,469 17,160  -17,884
KR4301Q82853 2020-08 Z285 1,775

7| Z=XfAO| B Fd
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1575  -1,600  -1629  -1661  -1,697 1,735 1,775
-5.33% 759 -808 -859 912 -965 -1,019 1,074
2.67% 173 233 293 353 414 474 534
0% 144 08 50 0 52 -105 -159
2.67% 268 245 218 187 152 114 74
5.33% 303 295 284 269 250 228 202
8.00% 309 307 304 298 290 279 266
KR4301Q82879 2020-08 £287.5 3,290

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 3009  -3040  -3078  -3123  -3173 3,229 23,290
-5.33% 1538  -1610  -1687  -1767  -1851 1,937 2,024
2.67% -403 -505 607 709 812 914 1,017
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= 2It5d e 0 4,214 4,214 L
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1,667.18

HCNO-HSCEI Futures Jul20

1,250.39

833.59

416.80

.00 2,567.25 5,13

4.50 7,701.75,10,269.0012,836.2515,403.5017,970.7520,538.00

-416.80

-833.59

-1,250.39

-1,667.18 -

822.66

OHHINO-C97-HSCEI

616.99

411.33

205.66




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

N

-411.33

N

-616.99

-822.66

1,284.49

963.36

642.24

321.12

-321.12

-642.24

-963.36

-1,284.49

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

673.08

448.72

224.36

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




-£44.20 /
-448.72 /
-673.08

-897.44
72
OHHINO-P98-HSCEI
1,208.93
906.70
604.46
302.23
&
;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
-302.23 /
-604.46 /
-906.70
-1,208.93
72
3. AlLE| 9 20 P XUS A2 U4 EEETEE)
FX21020K02 KRW/HKD 21-08-20E 119
HCNO HSCEI Futures Jul20 133
OHHINO-C9” HSCEI 66
OHHINO-C9¢ HSCEI 103
OHHINO-P9’ HSCEI 72
OHHINO-P9¢ HSCEI 97
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496.83
=
fvr 0.00 T T T L, T T T
2{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
-496.83
-993.66
-1,490.49
-1,987.31
7t4
OESXQO0-C3375-EURO STOXX 50
3,445.55
2,584.16

1,722.78




-1,722.78

-2,584.16

-3,445.55

1,987.31

1,490.49

993.66

-1,490.49

-1,987.31

3,352.43

2,514.32

1,676.21

838.11

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
-838.11 /
-1,676.21 /
2,514.32
-3,352.43
74
VGUO-EURO STOXX 50 Sep20
1,342.24 /
1,006.68 /
671.12 /
335.56
Z /
;E 0.00 T T T T T T 1
2{5 0.00 849.50 1,699.00 2,548.50,3,398.00 4,247.50 5,097.00 5,946.50 6,796.00
-335.56 /
-671.12 /
-1,006.68
-1,342.24
74
3. A|LE| 8 &9 A HE (X Ao A 2 ) (G

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
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KR4101Q90009-2020-09 3 A 1| 200X]| =41

=

0 ZU
10,668 ZLY

8,001.28
5,334.19
2,667.09
=
il 0.00 . . : . : . .
e 0.00 7358 147.15 22073 39430 367.88 441.45 51503 58.60
2,667.09
5,334.19
8,001.28
110,668.38 -
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KR4101Q90009 2020-09 T AT|200K| &M 2 853
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -853 -853 -853 -853 -853 -853 -853
-5.33% -568 -568 -568 -568 -568 -568 -568
-2.67% -284 -284 -284 -284 -284 -284 -284
0% 0 0 0 0 0 0 0
2.67% 284 284 284 284 284 284 284
5.33% 568 568 568 568 568 568 568
8.00% 853 853 853 853 853 853 853
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956.48
717.36
478.24
239.12
&l
T 000 . . . . . . .
e 000 7358 147.15 22073 39430 367.88 44145 51503 588.60
239.12
478.24
717.36
956.48 -
7424
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KR4101Q90009 2020-09 AAT|200K| 442 76
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 76 76 76 76 76 76 76
-5.33% 51 51 51 51 51 51 51
-2.67% 25 25 25 25 25 25 25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 51 51 51 51 51 51 51

8.00% 76 76 76 76 76 76 76
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= 0 0 0 ELy
= 1,398 0 1,398 Uy

2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
1,397.93
1,048.44
698.96
349.48
=
T 000 . . . . : . :
e 0.00 7358 147.15 22073 39430 367.88 44145 51503 588.60
349.48
1698.96
11,048.44
11,397.93 -
7424
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KR4101Q90009 2020-09 T AT|200K| &M 2 112
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 112 -112 112 112 112 112 -112
-5.33% 74 74 74 74 74 74 74
-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% 74 74 74 74 74 74 74
8.00% 112 112 112 112 112 112 112
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KR4101Q90009-2020-09 3 A L|200X| 4= M &
662.18
496.63
331.09
165.54
Eﬁ
T 000 . . . . . . .
2 0.00  73.58 147.15 220.73 29430 367.88 44145 51503 588.60
-165.54
-331.09
-496.63
662.18 -
71
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KR4101Q90009 2020-09 RAAT200K| =M S 53
7| ERpES| HEY
7+ -2500%  -16.67%  -8.33% 0%  833% 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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At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 10,227 0 10,227 ALY
=4 27158 24 5,529 18,549 -13,019 AtLY

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

7,670.19
5,113.46
2,556.73
=
=
:;E O-OO T T T ( T T T
%5 0.00 73.58 147.15 220.73 7294.30 367.88 441.45 515.03 588.60
-2,556.73
-5,113.46
-7,670.19
-10,226.93 -
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
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-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. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101Q90009 2020-09 RAI|200K| =M & 817
7| =Xt HEE
e -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 817 817 817 817 817 817 817
-5.33% -545 -545 -545 -545 -545 545 -545
-2.67% 272 272 272 272 272 272 272
0% 0 0 0 0 0 0 0
2.67% 272 272 272 272 272 272 272
5.33% 545 545 545 545 545 545 545
8.00% 817 817 817 817 817 817 817
KR4201Q83002 2020-08 2300 367
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 191 180 169 156 142 127 111
-5.33% 167 152 136 119 102 83 65
-2.67% 127 108 88 68 47 26 5



0% 67 45 22 0 -23 -45 -68
2.67% -15 -38 -62 -85 -108 -131 -154
5.33% -120 -142 -164 -186 -209 -232 -254
8.00% -244 -263 -283 -303 -324 -346 -367
KR4201Q83028 2020-08 =302.5 635
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 312 296 277 256 232 207 180
-5.33% 276 252 225 197 166 135 103
-2.67% 214 181 147 112 77 40 3
0% 118 79 40 0 -40 -80 -120
2.67% -17 -59 -101 -143 -185 -226 -268
5.33% -192 -233 -274 -316 -357 -399 -440
8.00% -404 -441 -478 -517 -556 -595 -635
KR4301Q82853 2020-08 %285 28
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 25 26 26 27 27 28 28
-5.33% 12 13 14 15 15 16 17
-2.67% 3 4 5 6 7 8 9
0% -2 -2 -1 0 1 2 3
2.67% -4 -4 -3 -3 -2 -2 -1
5.33% -5 -5 -5 -4 -4 -4 -3
8.00% -5 -5 -5 -5 -5 -4 -4
KR4301Q82879 2020-08 %287.5 267
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 244 247 250 253 258 262 267
-5.33% 125 131 137 143 150 157 164
-2.67% 33 41 49 58 66 74 83
0% -22 -15 -8 0 8 16 24
2.67% -47 -43 -38 -32 -27 -21 -14
5.33% -54 -53 -50 -48 -44 -41 -36
8.00% -56 -56 -55 -54 -52 -50 -48
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FX21020J03¢ KRW/USD 24-07-20E
FX21020J04: KRW/USD 24-07-20E
FX21020J04: KRW/USD 24-07-20E
FX21020K01 KRW/USD 18-08-20E
FX21020K01 KRW/USD 18-08-20E
FX21020K03 KRW/USD 26-08-20E
FX21020K03. KRW/USD 26-08-20E
FX21020K05 KRW/USD 03-08-20E
FX21020K05 KRW/USD 03-08-20E
FX21020MO( KRW/USD 26-08-20E
FX21020MO01KRW/USD 26-08-20E
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