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303.43

202.29

101.14
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4l 0.00 825.25 1,650.50 2,475.75,3,301.00 4,126.25 4,951.50 5,776.75 6,602.00
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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

260,475.00

195,356.25

130,237.50

65,118.75
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or 0.00 71.88 14375 215.63 28750~ 359.38 43125 503.13 575.00
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-65,118.75

-130,237.50

-195,356.25

-260,475.00

KR4301Q82853-2020-08 %285

28,500.00

21,375.00

14,250.00

7,125.00

0.

D0

71.25 142.50 213.75 85.00 356.25 427.50 498.75 570.00

-7,125.00

-14,250.00

-21,375.00

-28,500.00

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

&
ra
o [

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 19,349

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 13782 13124 12449 11,762 11,064 10,359 9,647
-5.33% 11,020 10,258 9,496 8,733 7,969 7,205 6,441
2.67% 7,058 6,308 5,553 4,795 4,034 3,271 2,506
0% 1,978 1,342 681 0 -696 -1,405 2,123
2.67% 3989  -4459  -4977  -5534  -6122 6,736 7,372
533%  -10563  -10,869  -11,235  -11,652 -12114  -12,614  -13148
800%  -17498  -17676  -17911  -18200  -18539 18924  -19,349
KR4301Q82853 2020-08 Z285 1,045

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 834 -866 -900 935 971 -1,008 1,045
-5.33% 314 -358 401 445 -489 532 576
2.67% 42 75 -109 146 183 221 -260
0% 53 38 21 0 23 49 76
2.67% 74 70 64 56 45 31 16
5.33% 77 76 75 72 68 63 55
8.00% 77 77 77 76 75 73 70
KR4301Q82879 2020-08 £287.5 2,531

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 2140  -2194  -2254 2319  -2,387 2,458 2,531
-5.33% -888 978  -1069  -1160  -1252 1,344 1,436
2.67% -148 230 315 ~400 488 576 665
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<

Al QM M2 0 0 0 ELY
AT QItEH M 0 0 0 ELY
Al £3} ME 0 0 0 &e|
= QA ME 1,654 0 1,654 EHLY
=2 SIEH  SM 0 4,206 -4,206 EL|
el E3} MNE 0 1,490 -1,490 At Q|

1,654.03

HCNO-HSCEI Futures Jul20

1,240.52

827.02

413.51

.00 2,547.00 5,09

4.00 7,641.00,40,188.0012,735.0015,282.0017,829.0020,376.00

-413.51

-827.02

-1,240.52

-1,654.03 -

821.27

OHHINO-C97-HSCEI

615.95

410.63

205.32




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

N

-410.63

N

-615.95

-821.27

1,282.32

961.74

641.16

320.58

-320.58

-641.16

-961.74

-1,282.32

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

671.95

447.97

223.98

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




-223.90 /
-447.97 /
-671.95

-895.93
72
OHHINO-P98-HSCEI
1,206.89
905.17
603.44
301.72
=
;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
-301.72 /
-603.44 /
-905.17
-1,206.89
72
3. AlLbE| @ £ FXHE(E 2 M0 AE) (Etglatel
FX21020K02 KRW/HKD 21-08-20E 119
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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= SI=AH  AY 8,934 0 8,934 %t9|
A FtEH =4 0 10,665 -10,665 EtL|
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2. Q7|A| "l £l x
OESXQO0-C3350-EURO STOXX 50
1,972.75
1,479.57
986.38
493.19
=
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
-493.19
-986.38
-1,479.57
-1,972.75
7t4
OESXQO0-C3375-EURO STOXX 50
2,484.35

1,656.23




-1,656.23

-2,484.35

-3,312.46

1,972.75

1,479.57

986.38

-986.38

-1,479.57

-1,972.75

3,407.10

2,555.33

1,703.55

851.78

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
-851.78 /
-1,703.55 /
-2,555.33
-3,407.10
742
VGUO-EURO STOXX 50 Sep20
1,123.99 /
842.99 /
562.00 /
281.00
= /
;E O-OO T T T T T T 1
2|5 0.00 825.25 1,650.50 2,475.75,3,301.00 4,126.25 4,951.50 5,776.75 6,602.00
-281.00 /
1562.00 /
-842.99
-1,123.99
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
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KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
10,918.50
8,188.88
5,459.25
2,729.63
=
il 0.00 . . : . : . .
e 0.00 7530 150.60 225.90 30120 37650 451.80 527.10 602.40
2,729.63
5,459.25
8,188.88
110,918.50 -
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 874
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -874 -874 -874 -874 -874 -874 -874
-5.33% -582 -582 -582 -582 -582 -582 -582
-2.67% -291 -291 -291 -291 -291 -291 -291
0% 0 0 0 0 0 0 0
2.67% 291 291 291 291 291 291 291
5.33% 582 582 582 582 582 582 582
8.00% 874 874 874 874 874 874 874
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0% 0 0 0 0 0 0 0
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=Nl
Mt {715 dH M= 0 903 -903 AL
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KR4101Q90009-2020-09 I A Li|200X| =M Z

7,172.33

4,781.55

2,390.78

il
zr

— 0.00

%5 0.00 7530 150.60 225.90 7301.20 376.50 451.80 527.10 602.40
-2,390.78

-4,781.55

-7,172.33

-9,563.10 -

KR4201Q83002-2020-08 &300

5,925.00

4,443.75

2,962.50

1,481.25

— 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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-1,481.25 \
-2,962.50 \

-4,443.75

-5,925.00

KR4201Q83028-2020-08 =302.5

10,663.13

7,997.34

5,331.56

2,665.78

E’ O-OO T T T T T T
of 0.00 75.63  151.25 226.88 302.5 378.13 453.75 529.38 605.00

-2,665.78 \
-5,331.56 \
-7,997.34 \

-10,663.13

KR4301Q82853-2020-08 %285

498.75

374.06 \

249.38

124.69
-n.—-] \
=
4 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
-124.69




-374.06

-498.75
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KR4301Q82879-2020-08 5£287.5
4,456.25
3,342.19
2,228.13
1,114.06
&
;E 0.00 T T T T T T T 1
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-1,114.06
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15
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2020-08 2302.5
JES NI TRE
-1667%  -8.33% 0%  833%
310 294 276 257
261 239 215 190
181 153 124 94
63 31 0 -31
-96 -126 -157 -188
-291 -318 -346 -374
-518 -539 -562 -586
2020-08 %285
7| ZXO] HEY
-1667%  -8.33% 0%  833%
15 16 16 17
6 7 8 9
1 2 3 3
-1 0 0 0
-1 -1 -1 -1
-1 -1 -1 -1
-1 -1 -1 -1
2020-08 £287.5
7| ZXO] HEY
-1667%  -8.33% 0%  833%
160 164 169 174
71 78 85 91
17 23 29 36
-8 -4 0 4
-15 -14 12 -10
17 17 -16 -15
-17 -17 -17 -17
T (VaR : 9% E|+F, 102 7| F)

-35
-128
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-356

16.67%
236
164

65
-63
-219
-403
-611

16.67%
18
9

16.67%
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98

42

9

-7

-14

-16
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-251
-370
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10

25.00%
185
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Al 2020-07-30
71ZY  2020-07-29
H20= 28 2 E(H) (X H = -1ut4d)
L Hef=
i
At #7t5d 9454 0 0 0
At =) ME 0 0 0 %2
= o7l 2=l 454,743 0 454,743
A E3t ME 0 437,152 -437,152 & Q|
2. W7|A|"He &7 E
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