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206.33

103.17
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HCNO-HSCEI Futures Jul20

292.91

195.27

97.64

— 0.00 .

?{5 0.00 2,519.00 5,038.00 7,557.00,40,076.0012,595.0015,114.0017,633.0020,152.00

-97.64

-195.27

-292.91

-390.55 -
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KR4157Q80002-2020-08 LY 3tSt-Z7|H M2

5.10

3.83

2.55

1.28

— 0.00 T

2& 0.00  4,250.00 8,500.00 12,750.0047,000.0021,250.0025,500.0029,750.00 34,000.00

-1.28

-2.55

-3.83

-5.10 -

KR4201Q82871-2020-08 &287.5

264,068.75

198,051.56

132,034.38

66,017.19

— 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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-66,017.19

-132,034.38

-198,051.56

-264,068.75

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
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-45,820.31 |

-61,093.75
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&
ra
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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 17,000

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 10,420 9,852 9,240 8,593 7,916 7,217 6,498
-5.33% 8,763 8,016 7,248 6,463 5,666 4,859 4,044
2.67% 6,212 5,348 4,480 3,609 2,737 1,864 989
0% 2,669 1,780 891 0 -891 1,783 2,674
2.67% 1,843 2,662  -3496  -4341  -5196 6,058 6,925
5.33% 7196  -7878  -8597  -9347 -10120  -10912  -11,720
800%  -13203  -13720  -14296  -14919  -15582 16277 -17,000
KR4301Q82853 2020-08 Z285 1,961

7| Z=XfAO| B Fd
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,806  -1,822  -1843  -1,868  -1,896 11,927 11,961
-5.33% -939 979 1,022  -1067  -1114 1,163 1,213
2.67% 256 -315 374 433 493 1552 612
0% 167 112 57 0 57 115 173
2.67% 361 328 291 250 207 162 115
5.33% 424 411 393 371 345 316 284
8.00% 439 435 429 420 407 391 372
KR4301Q82879 2020-08 £287.5 3,582

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 3371 -3391  -3417  -3450  -3,488 3,533 3,582
-5.33% 1,840  -1,895  -1957  -2023  -2,095 2,170 2,248
2.67% 560 655 750 847 -945 -1,044 11,143
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M /7t53H M2 0 0 0 FLY
At s15H =M 0 0 0 &
Al E3} ME 0 0 0 &9
A f7t5H M2 1,636 0 1,636 ZLY
= 2It5d e 0 4,235 4,235 ELf
A E3} ME 0 1,500 -1,500 % Q|

HCNO-HSCEI Futures Jul20
1,636.27

1,227.20

818.14

409.07

or 0.00 2,519.00 5,038.00 7,557.00,40,076.0012,595.0015,114.0017,633.0020,152.00

A
-409.07

-818.14

-1,227.20

-1,636.27 -

OHHINO-C97-HSCEI

620.19

413.46

206.73




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

N

-413.46

N

-620.19

-826.93

1,291.15

968.36

645.58

322.79

-645.58

-968.36

-1,291.15

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

902.10

676.58

451.05

225.53

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




-2£2.22 /
-451.05 /
-676.58

-902.10
72
OHHINO-P98-HSCEI
911.40
607.60
303.80
&
;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
-303.80 /
-607.60 /
-911.40
-1,215.20
72
3. AlLbE| @ £ FXHE(E 2 M0 AE) (Etglsarel
FX21020K02 KRW/HKD 21-08-20E 120
HCNO HSCEI Futures Jul20 131
OHHINO-C9" HSCEI 66
OHHINO-C9¢ HSCEI 103
OHHINO-P9’ HSCEI 72
OHHINO-P9¢ HSCEI 97
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OESXQO0-C3350-EURO STOXX 50
2,007.62
1,505.72
1,003.81
501.91
=
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
-501.91
-1,003.81
-1,505.72
-2,007.62
7t4
OESXQO0-C3375-EURO STOXX 50
3,386.69
2,540.02

1,693.35




-846.67

-1,693.35

-2,540.02

-3,386.69

1,505.72

1,003.81

501.91

-501.91

-1,003.81

-1,505.72

-2,007.62

3,386.69

2,540.02

1,693.35

846.67

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
-846.67 /
-1,693.35 /
-2,540.02
-3,386.69
742
VGUO-EURO STOXX 50 Sep20
1,284.03 /
963.03 /
642.02 /
321.01
= /
;E O-OO T T T T T T 1
2& 0.00 841.50 1,683.00 2,524.50,3,366.00 4,207.50 5,049.00 5,890.50 6,732.00
-321.01 /
642.02 /
-963.03
-1,284.03
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
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271
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Mt 7rEE d= 0 0 0 FLh
=A 7tEd d= 10,523 0 10,523 U
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 A H|200%| 441 &
7,892.53
5,261.69
2,630.84
.un'a
T 000 . . . . . . .
e 000 7258 14515 217.73 /39030 362.88 43545 508.03 580.60
2,630.84
5,261.69
7,892.53
110,523.38
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 843
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -843 -843 -843 -843 -843 -843 -843
-5.33% 562 -562 562 562 562 562 -562
-2.67% -281 -281 -281 -281 -281 -281 -281
0% 0 0 0 0 0 0 0
2.67% 281 281 281 281 281 281 281
5.33% 562 562 562 562 562 562 562
8.00% 843 843 843 843 843 843 843
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KR4101Q90009-2020-09 A H|200%| 4 41 &
707.61
471.74
235.87
.un'a
T 000 . . . . . . .
e 000 7258 14515 217.73 39030 362.88 43545 508.03 580.60
235.87
471.74
707.61
04348 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
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% -50 -50 50 50 50 50 50
-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% 50 50 50 50 50 50 50
8.00% 76 76 76 76 76 76 76
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ETFAOIEY HI| K| 2 EMSSH10S

e I
I Q5 Ao

= 0 0 0 ELy
= 1,379 0 1,379 &Y

2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
1,378.93
1,034.19
689.46
344.73
=
T 000 . . . . : . :
e 0.00 7258 145.15 217.73 39030 362.88 43545 508.03 580.60
34473
689.46
11,034.19
11,378.93 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 110
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -110 -110 -110 -110 -110 -110 -110
-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% 110 110 110 110 110 110 110
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ZHefoh 4
his 7/tE5d 0 0 0 ALy
ol F7t5H 653 0 653 ZtLH
2. YI|NHe| 2T E
KR4101Q90009-2020-09 2 A 1| 200X| M E
653.18
489.88
326.59
163.29
=
T 0.00 . . . . . . :
?{5 0.00 7258 14515 217.73 290.30 362.88 435.45 508.03 580.60
-163.29
-326.59
-489.88
-653.18 -
7t4
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101Q90009 2020-09 A I|200K| LM 2 52
7|Z=XpAto| HE A
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -52 -52 -52 -52 -52 -52 -52
-5.33% -35 -35 -35 -35 -35 -35 -35
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 35 35 35 35 35 35 35
8.00% 52 52 52 52 52 52 52
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A 2020-07-27
7|&=<4  2020-07-24

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 10,088 0 10,088 EfLY
=4 27158 24 5,529 18,549 -13,019 AtLY

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

7,565.94
5,043.96
2,521.98
=
=
:;E O-OO T T T ( T T T
%5 0.00 72.58 145.15 217.73 _7290.30 362.88 435.45 508.03 580.60
-2,521.98
-5,043.96
-7,565.94
-10,087.93 -
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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!

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. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101Q90009 2020-09 FATI200K| 44 808
7| =Xl HE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -808 -808 -808 -808 -808 -808 -808
-5.33% 539 539 539 539 539 -539 -539
-2.67% -269 -269 -269 -269 -269 -269 -269
0% 0 0 0 0 0 0 0
2.67% 269 269 269 269 269 269 269
5.33% 539 539 539 539 539 539 539
8.00% 808 808 808 808 808 808 808
KR4201Q83002 2020-08 2300 342
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 158 151 142 131 120 107 94
-5.33% 141 129 116 102 87 71 54
-2.67% 110 94 77 59 40 21 2



0% 61 41 21 0 -21 -42 -63
2.67% -9 -32 -54 -76 -98 -120 -142
5.33% -103 -125 -147 -169 -191 -213 -235
8.00% -218 -238 -258 -279 -299 -320 -342
KR4201Q83028 2020-08 =302.5 588
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 255 244 229 213 194 173 150
-5.33% 230 211 190 166 140 113 85
-2.67% 184 156 127 97 65 32 -1
0% 107 72 36 0 -37 -74 -111
2.67% -8 -47 -87 -126 -166 -206 -246
5.33% -163 -203 -244 -284 -324 -364 -405
8.00% -358 -395 -433 -471 -510 -549 -588
KR4301Q82853 2020-08 %285 31
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 30 30 31 31
-5.33% 15 16 16 17 18 19 19
-2.67% 4 5 6 7 8 9 10
0% -3 -2 -1 0 1 2 3
2.67% -6 -5 -5 -4 -3 -3 -2
5.33% -7 -7 -6 -6 -6 -5 -5
8.00% -7 -7 -7 -7 -7 -6 -6
KR4301Q82879 2020-08 %287.5 291
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 274 275 277 280 283 287 291
-5.33% 149 154 159 164 170 176 182
-2.67% 45 53 61 69 77 85 93
0% -25 -17 -8 0 8 17 25
2.67% -61 -55 -49 -42 -35 -28 -21
5.33% -74 -71 -68 -64 -60 -55 -50
8.00% -77 -76 -75 -73 -71 -68 -65
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
2,218
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ZAIY  2020-07-27
7|&=<4  2020-07-24
H20= 22 = E(H)(M A = gf-uhd)
L Hef=
T
A 7t5E  +ASH 0 4,872 -4,872
At = A1l = 0 0 0 &
=7 osH A=A 456,754 0 456,754
= £3} ME 0 440230  -440,230 & Q|
2. WIIAHe &Y=
3. MUE|IE 2R ZHFEH LA H=Y) (EHf:EHBhR
FX21020K01 KRW/USD 18-08-20E 2,345
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