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VGUO-EURO STOXX 50 Sep20

303.25

202.17

101.08

— 0-00 T T T 1 T T T
?{5 0.00 824.75 1,649.50 2,474.25,3,299.00 4,123.75 4,948.50 5,773.25 6,598.00
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HCQO-HSCEI Futures Aug20
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5.34

4.01

2.67

1.34

— 0.00 T

2& 0.00  4,450.00 8,900.00 13,350.0047,800.0022,250.0026,700.0031,150.0035,600.00

-1.34

-2.67

-4.01

-5.34 -
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260,475.00

195,356.25

130,237.50

65,118.75
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!

=
r
ar

A

-65,118.75

-130,237.50

-195,356.25

-260,475.00

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 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 19,065

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 13409 12,748 12,068 11373 10,666 9,950 9,226
-5.33% 10780 10,004 9,227 8,448 7,668 6,888 6,107
2.67% 6,992 6,213 5,430 4,644 3,857 3,069 2,279
0% 2,102 1421 719 0 732 1,474 2,225
2.67% 3691  -4213  -4779  -5381  -6,012 6,667 7,342
533%  -10125 -10480  -10894  -11,359 -11,866  -12411  -12,987
800%  -16961  -17177  -17453  -17,785  -18,168 18597  -19,065
KR4301Q82853 2020-08 Z285 1,384

7| Z=XfAO| B Fd
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,130 -1,167  -1207  -1249  -1292 1,337 11,384
-5.33% 446 -501 556 611 666 721 776
2.67% 66 111 158 206 256 -306 357
0% 77 55 29 0 33 68 -105
2.67% 112 105 9 83 67 48 25
5.33% 117 116 114 110 103 95 84
8.00% 118 118 117 116 114 111 107
KR4301Q82879 2020-08 £287.5 2,660

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 2288  -2338  -2394 2455  -2,520 2,589 22,660
-5.33% 988 -1,077  -1167  -1258  -1,349 1,441 1,532
2.67% -180 267 356 446 537 629 721
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HCNO-HSCEI Futures Jul20
1,644.50

1,233.38

822.25

411.13

?{5 0.00 2,532.00 5,064.00 7,596.00,10,128.0012,660.0015,192.0017,724.0020,256.00
-411.13

-822.25

-1,233.38

-1,644.50 -

OHHINO-C97-HSCEI

617.87

411.92

205.96




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

N

-411.92

N

-617.87

-823.83

1,286.32

964.74

643.16

321.58

-321.58

-643.16

-964.74

-1,286.32

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

674.04

449.36

224.68

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




-2,4.00 /
-449.36 /
-674.04

-898.72
72
OHHINO-P98-HSCEI
907.99
605.33
302.66
&
;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
-302.66 /
-605.33 /
-907.99
-1,210.65
72
3. AlLbE| @ £ FXHE(E 2 M0 AE) (Etglsarel
FX21020K02 KRW/HKD 21-08-20E 120
HCNO HSCEI Futures Jul20 132
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
1,975.15
1,481.36
987.57
493.79
=
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
-493.79
-987.57
-1,481.36
-1,975.15
7t4
OESXQO0-C3375-EURO STOXX 50
3,316.48
2,487.36

1,658.24




-1,658.24

-2,487.36

-3,316.48

1,975.15

1,481.36

987.57

-1,481.36

-1,975.15

3,316.48

2,487.36

1,658.24

829.12

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
-829.12 /
-1,658.24 /
-2,487.36
-3,316.48
74
VGUO-EURO STOXX 50 Sep20
1,123.31 /
842.48 /
561.65 /
280.83
£ /
;E 0.00 T T T T T T 1
2{5 0.00  824.75 1,649.50 2,474.25,3,299.00 4,123.75 4,948.50 5,773.25 6,598.00
-280.83 /
-561.65 /
-842.48
-1,123.31
74
3. AlLj2|E QA HE (X[ EAo| 43 H) (EH:

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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10,846 ZLY

KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
10,846.00
8,134.50
5,423.00
2,711.50
=
il 0.00 . . : . : . .
e 0.00 7480 149.60 224.40 39920 374.00 448.80 523.60 598.40
2,711.50
5,423.00
8,134.50
-10,846.00 -
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 870
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -870 -870 -870 -870 -870 -870 -870
-5.33% -580 -580 -580 -580 -580 -580 -580
-2.67% -290 -290 -290 -290 -290 -290 -290
0% 0 0 0 0 0 0 0
2.67% 290 290 290 290 290 290 290
5.33% 580 580 580 580 580 580 580
8.00% 870 870 870 870 870 870 870
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729.30
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243.10
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7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 78 78 78 78 78 78 78
-5.33% 52 52 52 52 -52 -52 -52
-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% 52 52 52 52 52 52 52
8.00% 78 78 78 78 78 78 78
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0% 0 0 0 0 0 0 0
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5.33% 76 76 76 76 76 76 76
8.00% 114 114 114 114 114 114 114
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-8.00% -54 -54 -54 54 54 -54 -54
-5.33% 36 -36 36 36 36 36 36
-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% 36 36 36 36 36 36 36
8.00% 54 54 54 54 54 54 54
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KR4101Q90009-2020-09 I A Li|200X| =M Z

10,397.20
7,797.90
5,198.60
2,599.30
=
=
:;E O-OO T T T ( T T T
%5 0.00 74.80 149.60 224.40 7299.20 374.00 448.80 523.60 598.40
-2,599.30
-5,198.60
-7,797.90
-10,397.20 -
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KR4201Q83002-2020-08 =300
6,525.00
4,893.75
3,262.50
1,631.25
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=
:;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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-1,631.25 \
-3,262.50 \

-4,893.75
-6,525.00
74
KR4201Q83028-2020-08 =302.5
8,848.13
5,898.75
2,949.38
#
=
;’ O-OO T T T T T T 1
‘z{'; 0.00 7563 151.25 226.88 302.50~_378.13 453.75 529.38 605.00
-2,949.38 \
-5,898.75 \
-8,848.13 \
-11,797.50
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KR4301Q82853-2020-08 3285
570.00

427.50 \
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142.50

z \

=

: T T 1

S— 0-00 T T T T T
2|IJ- 0.00 7125 14250 213.75 285.00 356.25 427.50 498.75 570.00
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-427.50

-570.00
742
KR4301Q82879-2020-08 5£287.5
4,887.50
3,665.63
2,443.75
1,221.88
&
;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
-1,221.88
-2,443.75
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7| =X e] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -834 -834 -834 -834 -834 834 -834
-5.33% -556 -556 556 556 556 556 -556
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0% 0 0 0 0 0 0 0
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-62
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KR4301Q82853
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18

KR4301Q82879
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14
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40 20 0
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2020-08 2302.5
JES NI TRE
-1667%  -8.33% 0%
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196 165 132
71 36 0
-97 -133 -168
-306 -338 -370
-549 -575 -602
2020-08 %285
7| ZXO] HEY
-1667%  -8.33% 0%
19 19 20
8 9 10
2 3 3
-1 0 0
-2 -2 -1
-2 -2 -2
-2 -2 -2
2020-08 £287.5
7| ZXO] HEY
-1667%  -8.33% 0%
187 192 196
86 93 101
21 29 36
-9 -5 0
-20 -18 -16
-23 -22 221
-23 -23 -23
oY (VaR : 99% 4 2| +=F,10 7| F)

-20
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8.33%
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99
-36
-204
-403
-631

8.33%
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11

8.33%
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43

-13
-20
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-40
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16.67%
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173
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-661

16.67%
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25.00%
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SAlY  2020-07-29
7|FY 2020-07-28
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T
M f7t5d AUz d 0 0 0
Al £3t M 0 0 0 el
=7 S5 $93A 454,182 0 454182
=7 3} HE 0 438544  -438544 X
2. WA £ x
3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
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