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VGUO-EURO STOXX 50 Sep20
404.70

303.52

202.35

101.17

— 0-00 T T T 1 T T T
4l 0.00 825.50 1,651.00 2,476.50,3,302.00 4,127.50 4,953.00 5,778.50 6,604.00

-101.17

-202.35

-303.52

-404.70 -

3. AlL2| @ ST S (H T2 Ao A3 ) (EH9: 2t
VGUO EURO STOXX 50 Sep20 32

o

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

o



SAlY  2020-07-28
72|12 2020-07-27

e
w7

2. B7|AIHO| 2YRE

7 2 CH &

27153

d= 0 0 0 YU
7rEd d=

390 0 390 ELY

HCQO-HSCEI Futures Aug20

292.23

194.82

97.41

— 0.00 .

<A

or 0.00 2,525.25 5,050.50 7,575.75,40,101.0012,626.2515,151.5017,676.7520,202.00

-97.41

-194.82

-292.23

-389.65 -
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=4 ft5H =M 0 360,788 -360,788 EHL
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KR4157Q80002-2020-08 LY 3tSt-Z7|H M2

5.27

3.95

2.63

1.32

— 0.00 T

2& 0.00  4,387.50 8,775.00 13,162.5047,550.0021,937.5026,325.0030,712.5035,100.00

-1.32

-2.63

-3.95

-5.27 -

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

d



-45,820.31 |

-61,093.75

3. AlLt2| 28 & XHE (X[ & A0 H4=H) EE R ISIE)
KR4157Q80002 2020-08 CHSHSI TN AN S 0

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 17,736

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 11,089 10,532 9,938 9,313 8,664 7,996 7,312
-5.33% 9,246 8,519 7,777 7,024 6,262 5,494 4721
2.67% 6,384 5,565 4,746 3,926 3,106 2,286 1,465
0% 2,426 1,622 813 0 816 1,634 2,454
2.67% 2550  -3246  -3967  -4706  -5461 6,228 7,005
5.33% 8353  -8889  -9472  -10,094 -10747  -11,425  -12,124
800%  -14747  -15118  -15550  -16035 -16566  -17,134  -17,736
KR4301Q82853 2020-08 Z285 1,804

7| Z=XfAO| B Fd
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1633 -1653  -1677  -1,704  -1735 1,768 1,804
-5.33% 795 -840 -886 -934 -983 -1,034 -1,085
2.67% -188 245 2302 -359 416 473 530
0% 137 93 48 0 -49 -99 -150
2.67% 258 237 213 184 152 117 79
5.33% 289 282 273 260 244 224 202
8.00% 294 293 290 286 279 270 259
KR4301Q82879 2020-08 £287.5 3,348

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 3113 -3137  -3168  -3205  -3247 3,295 13348
5.33% 1611 -1675  -1,743  -18l6  -1,891 -1,970 -2,050
2.67% 437 533 629 726 822 919 1,016
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= 0 &9
A R7t5H M= 1,639 0 1,639 ZtLf

= N 0 4,216 4216 ELY
= 0 1,494 -1,494 =9

HCNO-HSCEI Futures Jul20

1,229.60

819.74

409.87

?{5 0.00 2,524.25 5,048.50 7,572.75,0,097.0012,621.2515,145.5017,669.7520,194.00
-409.87

-819.74

-1,229.60

-1,639.47 -

OHHINO-C97-HSCEI
823.19

617.39

411.60

205.80




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

N

-411.60

N

-617.39

-823.19

1,285.32

963.99

642.66

321.33

-321.33

-642.66

-963.99

-1,285.32

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

673.52

449.01

224.51

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




224,01 /
-449.01 /
-673.52

-898.03
72
OHHINO-P98-HSCEI
1,209.71
907.28
604.86
302.43
=
;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
-302.43 /
-604.86 /
-907.28
-1,209.71
72
3. AlLbE| @ £ FXHE(E 2 M0 AE) (Etglsarel
FX21020K02 KRW/HKD 21-08-20E 119
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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Mt 7t5H M= 0 0 0
Mt e = B 0 0 0 &9
Mt FtEH =4 0 0 0Zu
Al &2t = 0 0 0 %9
= SIEH  ME 1,259 0 1,259
el SI5dH  ag 8,925 0 8,925 A9
A FtEH =4 0 10,842 -10,842 EtL|
=4 E3} ME 0 5,272 -5,272 %9
2. Q7|A| "l £l x
OESXQO-C3350-EURO STOXX 50
2,017.56
1,513.17
1,008.78
504.39
3
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
-504.39
-1,008.78
-1,513.17
-2,017.56
7t4
OESXQO-C3375-EURO STOXX 50
3,403.46
2,552.59

1,701.73




-850.86

-1,701.73

-2,552.59

-3,403.46

2,017.56

1,513.17

1,008.78

504.39

-504.39

-1,008.78

-1,513.17

-2,017.56

3,403.46

2,552.59

1,701.73

850.86

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
-850.86 /
-1,701.73 /
-2,552.59
-3,403.46
742
VGUO-EURO STOXX 50 Sep20
1,259.16 /
944.37 /
629.58 /
314.79
= /
;E O-OO T T T T T T 1
2& 0.00 825.50 1,651.00 2,476.50,3,302.00 4,127.50 4,953.00 5,778.50 6,604.00
-314.79 /
-629.58 /
-944.37
-1,259.16
7424
3. A|LI2|2E =9 A XH F (X|CH =4 o A=) (TH:

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
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242

134
161
272
161
272
101
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ETFAOHE 3|t{2| K| S B H

{7152
S5

. OF7| ARl 201 x

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

0 ZU
10,659 ZLY

==
10,659.31
7,994.48
5,329.66
2,664.83
.un'a
T 000 . . . . . . .
e 000 7351 147.03 220.54 /39405 367.56 44108 514.59 588.10
2,664.83
5,329.66
7,994.48
110,659.31 -
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 851
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -851 -851 -851 -851 -851 -851 -851
-5.33% 567 -567 567 567 567 567 -567
-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% 567 567 567 567 567 567 567
8.00% 851 851 851 851 851 851 851
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= 0 0 0 ELy
= 956 0 956 ZHLY

2. B7|AIHO| 2YRE

KR4101Q90009-2020-09 T A 1| 200X| =M=

955.66
716.75
477.83
238.92
.un'a
T 000 . . . . . . .
e 000 7351 14703 22054 39405 367.56 44108 51459 588.10
238.92
477.83
71675
955.66 -
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% 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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ETFAOIEY HI| K| 2 EMSSH10S

e I
I Q5 Ao

= 0 0 0 ELy
= 1,397 0 1,397 &Y

2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
1,396.74
1,047.55
698.37
349.18
=
T 000 . . . . : . :
e 0.00  73.51 147.03 220.54 39405 367.56 441.08 51459 588.10
349.18
698.37
11,047.55
1,396.74 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
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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A O}EKRX30001 5 A 2 5 M3}

e
Al FtEH M= 0 0 0 ZHLY
A w158 ME 662 0 662 ALy
2. 27| A He| 27X
KR4101Q90009-2020-09 A A T|200X| 4 M2
496.21
330.81
165.40
o
T 0.00 . . . . . . :
2{5 0.00 7351 147.03 220.54 29405 367.56 441.08 514.59 588.10
-165.40
-330.81
-496.21
-661.61 -
71
3. AlLt2| 2% 2ol R xH B (X|Cf Ao A4S ) (CH|-eHarel
KR4101Q90009 2020-09 R AI|200K| &M 2 53
7| &Rl HE o
7+ -2500%  -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 &)

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 10,218 0 10,218 ALY
=4 27158 24 5,529 18,549 -13,019 AtLY

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

7,663.68
5,109.12
2,554.56
=
=
:;E O-OO T T T ( T T T
%5 0.00 73.51 147.03 220.54 7294.05 367.56 441.08 514.59 588.10
-2,554.56
-5,109.12
-7,663.68
-10,218.24 -
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. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101Q90009 2020-09 T AT|200K| 442 816
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 816 816 816 816 816 816 816
-5.33% 544 544 544 544 544 544 544
-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% 544 544 544 544 544 544 544
8.00% 816 816 816 816 816 816 816
KR4201Q83002 2020-08 2300 358
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 166 158 150 140 129 117 105
-5.33% 147 136 123 109 95 80 64
-2.67% 114 98 81 64 46 28 10



0% 59 39 20 0 -20 -40 -60
2.67% -21 -41 -62 -83 -103 -124 -144
5.33% -125 -144 -164 -184 -204 -224 -244
8.00% -251 -268 -285 -302 -320 -339 -358
KR4201Q83028 2020-08 =302.5 616
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 266 255 242 226 208 188 167
-5.33% 240 221 200 178 153 127 101
-2.67% 189 162 134 104 74 42 10
0% 103 69 35 0 -35 -70 -106
2.67% -26 -63 -100 -137 -175 -212 -249
5.33% -199 -235 -272 -309 -345 -382 -419
8.00% -414 -445 -478 -511 -546 -580 -616
KR4301Q82853 2020-08 %285 29
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 27 27 28 28 29
-5.33% 13 13 14 15 16 17 17
-2.67% 3 4 5 6 7 8 8
0% -2 -1 -1 0 1 2 2
2.67% -4 -4 -3 -3 -2 -2 -1
5.33% -5 -5 -4 -4 -4 -4 -3
8.00% -5 -5 -5 -5 -4 -4 -4
KR4301Q82879 2020-08 %287.5 272
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 253 255 257 260 264 268 272
-5.33% 131 136 142 147 154 160 166
-2.67% 35 43 51 59 67 75 82
0% -21 -14 -7 0 7 15 22
2.67% -46 -42 -37 -32 -27 -21 -16
5.33% -53 -51 -49 -47 -44 -41 -37
8.00% -54 -54 -53 -52 -51 -49 -47
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) (B

N IE
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o
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ZA|Y  2020-07-28
7|&=<4  2020-07-27
H20= 28 2 E(H) (X H = -1ut4d)
L Hef=
i
At #7t5d 9454 0 0 0
At =) ME 0 0 0 %&e
= o7l 2=l 454,608 0 454,608
A E3t ME 0 438,251 -438,251 % Q|
2. W7|A|"He &7 E
3. AlLt2| 2 & XZHE (X&) (TR LI)
FX21020K01 KRW/USD 18-08-20E 2,335
FX21020K01 KRW/USD 18-08-20E 957
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