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DAY 2020-08-04
J|Z  2020-08-03

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 390 0 390

2. B7|AIHO| 2YRE

VGUO-EURO STOXX 50 Sep20
389.69

292.26

194.84

97.42

— 0-00 T T T 1 T T T
or 0.00 795.75 1,591.50 2,387.25,3,183.00 3,978.75 4,774.50 5,570.25 6,366.00

A
-97.42

-194.84

-292.26

-389.69 -

VT PLTEE TETE S PYEL) (EH9: 2t
VGUO EURO STOXX 50 Sep20 31
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DAY 2020-08-04
J|Z  2020-08-03

e
w7

2. B7|AIHO| 2YRE

7 2 CH &

27153

d= 0 0 0 YU
7rEd d=

386 0 386 ALY

HCQO-HSCEI Futures Aug20

289.80

193.20

96.60

— 0.00 .

<A

0.00 2,504.25 5,008.50 7,512.75,0,017.0012,521.2515,025.5017,529.7520,034.00

-96.60

-193.20

-289.80

-386.41 -

3. AlLtEI2 Y AT EHE @ AU AT A) (EH9l ot

HCQO

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k

o

HSCEI Futures Aug20 31
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DAY 2020-08-04
J|Z  2020-08-03

Mt e A 0 0 0| ZHLH
At s15H =M 0 0 0 &
A FHEH M= 5 0 5 &Ly
A F7t5H =M 0 346,475 -346,475 &U
2. 7| A|He| & x
KR4157Q80002-2020-08 LY $tSt 27| H M 2
5.15
3.86
2.57
1.29
=
2 500 . . . . . . .
2{5 0.00 4,287.50 8,575.00 12,862.5047,150.0021,437.5025,725.0030,012.50 34,300.00
-1.29
-2.57
-3.86
-5.15 -
7tA
KR4201Q82871-2020-08 £287.5
192,660.94
128,440.63
64,220.31
=
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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r
ar

A

-64,220.31

-128,440.63

-192,660.94

-256,881.25

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 19,078

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 12362 11,900 11414 10910 10,390 9,859 9,317
-5.33% 10,138 9,539 8,936 8,330 7,723 7,114 6,504
2.67% 6,522 5,911 5,297 4,681 4,063 3,444 2,824
0% 1,557 1,059 538 0 552 1,116 -1,688
2.67% 4436  -4767  -5140  -5549  -5988 6,451 6,935
533%  -11,059  -11,241  -11471  -11744 -12056  -12403  -12,780
800%  -17997  -18081  -18204  -18366  -18567 18805  -19,078
KR4301Q82853 2020-08 Z285 1,094

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% -953 972 993 -1016  -1,041 1,067 -1,094
-5.33% -360 -396 431 467 -503 539 575
2.67% 52 -80 -110 -140 172 204 237
0% 38 28 15 0 17 -37 58
2.67% 52 50 47 42 36 28 18
5.33% 53 53 52 51 50 47 44
8.00% 53 53 53 53 52 52 51
KR4301Q82879 2020-08 £287.5 2,681

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 2444 2472 2505  -2543  -2,586 2,632 2,681
-5.33% 1,040 -1,109  -1179  -1250  -1,323 -1,395 -1,469
2.67% -190 261 333 406 480 555 630



-99 -153

-47
119
167
177

43

82
166
178
179

114
173
179
179

0%
2.67%
5.33%
8.00%

67
148
172

95
159
175

139
172
178

154
176
179

ot
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4+F,10

22,016



DAY 2020-08-04
J|Z  2020-08-03

P QIEH M8 0
A7 QI3 g4
_ﬁ]_

4
o
oS O O
o
bal
'
-
-

= 0 &9
A R7t5H M= 1,698 0 1,698 ZtLf

= M 0l 4,510 4,510 &HLH
= 0 1,491 -1,491 &2

HCQO-HSCEI Futures Aug20
1,697.98

1,273.49

848.99

424.50

?{5 0.00 2,504.25 5,008.50 7,512.75,40,017.0012,521.2515,025.5017,529.7520,034.00
-424.50

-848.99

-1,273.49

-1,697.98 -

OHHIQO0-C101-HSCEI
2,255.04

1,691.28

1,127.52

563.76




=
;E 0.00 T T T T T T
2& 0.00 2,525.00 5,050.00 7,575.0010,100.0012,625.0015,150.0017,675.0020,200.00

-563.76 \
-1,127.52 \

-1,691.28

-2,255.04

OHHIQO-P101-HSCEI

2,255.04

1,691.28

1,127.52

563.76

— O OO T T T T T T 1

2{5 0.00 2,525.00 5,050.00 7,575.00,40,100.0012,625.0015,150.0017,675.0020,200.00
-563.76 /

-1,127.52 /

-1,691.28

-2,255.04
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-H kRl
FX21020K02 KRW/HKD 21-08-20E 119
HCQO HSCEI Futures Aug20 136
OHHIQO-C1(HSCEI 180
OHHIQO-P1(HSCEI 180
4. op i EE| Z =LY S H(VaR : 99% L 2| +=F, 10U 7| E) (EFl-e 2kl

616



Al 2020-08-04
7|2« 2020-08-03

Mt FtEH M= 0 0 0
A LA h B 0 0 0 &
g f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 %9
= Qs ME 1,083 0 1,083
A4 SI5dH  ag 8,945 0 8,945 At9Q|
A FtEH =4 0 10,678 -10,678 EtL
A = 2f ME 0 5,284 -5,284 %9
2. Q7| A|He| & x
OESXQO0-C3350-EURO STOXX 50
1,975.15
1,481.36
987.57
493.79
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
-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




0.00 T T T T T T
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
OESXQO-P3350-EURO STOXX 50
1,975.15
1,481.36
987.57
493.79
0.00 T T T T T T 1
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
74
OESXQO-P3375-EURO STOXX 50
2,558.43
1,705.62
852.81
0.00 T T T D o T T T 1




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
-852.81 /
-1,705.62 /
-2,558.43
-3,411.23
7t
VGUO-EURO STOXX 50 Sep20
1,082.54 /
811.90 /
541.27 /
270.63
&l /
;E 0.00 T T T T T T 1
2{5 0.00 79575 1,591.50 2,387.25,3,183.00 3,978.75 4,774.50 5,570.25 6,366.00
-270.63 /
-541.27 /
-811.90
-1,082.54
7t
3. AU &R ZHE (2L HFA) (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

[ACL
[Ho

243

135
158
265
158
273

87
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Al 2020-08-04
7|2« 2020-08-03

ETFAOHE 3|t{2| K| S B H

{7152
S5

. OF7| ARl 201 x

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

0 ZU
10,846 ZLY

==
10,846.00
8,134.50
5,423.00
2,711.50
.un'a
T 000 . . . . . . .
e 000 7480 14960 224.40,399.20 37400 448.80 523.60 598.40
2,711.50
5,423.00
8,134.50
-10,846.00 -
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 868
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -868 -868 -868 -868 -868 -868 -868
-5.33% 579 -579 579 579 579 579 -579
-2.67% -289 -289 -289 -289 -289 -289 -289
0% 0 0 0 0 0 0 0
2.67% 289 289 289 289 289 289 289
5.33% 579 579 579 579 579 579 579
8.00% 868 868 868 868 868 868 868
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SAlY  2020-08-04
2020-08-03

ETFAOIE Y HE|X| 2 EXEEHIS

Mt 7rEE d= 0 0 0 FLh
=7 gitsn Mg 972 0 972
2. 97| RSl 2YRE
KR4101Q90009-2020-09 A H|200%| 4 41 &
729.30
486.20
243.10
.un'a
T 000 . . . . . . .
e 000 7480 149.60 22440 39920 37400 44880 523.60 598.40
243.10
486.20
729.30
97240 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 78
7| =Rt HEY
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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SAlY  2020-08-04
2020-08-03

ETFAOIE Y H2|X| 25X

)
R e e 0 0 0 B
=7 gilsa M2 1421 0 1421 B
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 A H|200%| 4 41 &
1,065.90
710.60
355.30
.un'a
T 000 . . . . . . .
e 000 7480 14960 22440 9920 37400 448.80 523.60 598.40
355.30
710,60
-1,065.90
1,421.20 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 114
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -114 -114 114 114 -114 114 -114
-5.33% 76 76 76 76 76 76 76
-2.67% -38 -38 38 38 -38 38 38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 76 76 76 76 76 76 76
8.00% 114 114 114 114 114 114 114
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Al 2020-08-04
7|2« 2020-08-03

AOFEKRX300QHIA S EXSISH1S

e
Mt 7rEE d= 0 0 0 FLh
=7 gitsn Mg 673 0 673 U
2. 7| A|He| 2ARE
KR4101Q90009-2020-09 A H|200%| 4 41 &
673.20
504.90
336.60
168.30
.un'a
T 000 . . . . . . .
e 000 7480 149.60 22440 39920 37400 44880 523.60 598.40
-168.30
336.60
-504.90
673.20 -
7424
3. AlLIE| R AR EHS @A A4 (relsorg)
KR4101Q90009 2020-09 AAT|200K| 442 54
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-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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DAY 2020-08-04
J|Z  2020-08-03

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 9,500 0 9,500 EHLf
=4 27158 24 4,955 16,588 -11,633 AtLY

2. 7N He| &

12
|
P

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

7,124.70

4,749.80

2,374.90

il
zr

— 0.00

%5 0.00 74.80 149.60 224.40 ,7299.20 374.00 44880 523.60 598.40
-2,374.90

-4,749.80

-7,124.70

-9,499.60 -

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




'({J (VR P oevw PRV —emwivw [TV RV Y.uv

-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
7t
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
2|5 0.00 71.88 143.75 215.63 287.50 359.38 431.25 503.13 575.00
-1,114.06
-2,228.13
-3,342.19
-4,456.25
7t
3. AU E 2P ZHFEI 2L H=A) THel = Er R
KR4101Q90009 2020-09 RAL200X| M2 761
7| =X e] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -761 -761 761 761 761 761 -761
-5.33% -507 -507 507 507 -507 507 -507
-2.67% -254 -254 -254 -254 -254 254 -254
0% 0 0 0 0 0 0 0
2.67% 254 254 254 254 254 254 254
5.33% 507 507 507 507 507 507 507
8.00% 761 761 761 761 761 761 761
KR4201Q83002 2020-08 2300 359
7| ERHAO| HE Y
7424 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 158 153 148 141 134 126 117
-5.33% 142 133 124 114 103 92 81
-2.67% 106 93 81 68 55 41 28



0% 43 29 14 0 -14 -29 -43
2.67% -50 -63 -77 -90 -104 -118 -132
5.33% -169 -179 -190 -202 -214 -226 -238
8.00% -307 -314 -321 -330 -339 -349 -359
KR4201Q83028 2020-08 =302.5 613
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 247 240 232 222 210 197 183
-5.33% 224 211 196 180 163 144 125
-2.67% 172 152 131 109 86 63 40
0% 76 51 25 0 -25 -51 -77
2.67% -73 -98 -123 -149 -174 -200 -226
5.33% -272 -293 -314 -336 -359 -382 -406
8.00% -509 -523 -539 -556 -574 -593 -613
KR4301Q82853 2020-08 %285 19
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 17 17 18 18 19 19
-5.33% 6 7 8 8 9 9 10
-2.67% 1 1 2 2 3 4 4
0% -1 0 0 0 0 1 1
2.67% -1 -1 -1 -1 -1 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301Q82879 2020-08 #£287.5 196
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 178 180 183 186 189 192 196
-5.33% 76 81 86 91 96 102 107
-2.67% 14 19 24 30 35 40 46
0% -8 -6 -3 0 3 7 11
2.67% -13 -12 -11 -10 -9 -7 -5
5.33% -13 -13 -13 -13 -12 -12 -11
8.00% -13 -13 -13 -13 -13 -13 -13
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE

N E
=
o
F



2020-08-04
2020-08-03

ol
=

SAl

oll
Kk

125,381

0

125,381

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

4. it EEo| oo d=H(VaR : 99% 42| 4+F,10

olo

ol

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



2020-08-04
2020-08-03

ol
=

SAl

oll
Kk

88,663

0
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=

=
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=
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I o

SAIBHX]
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SAlY  2020-08-04
7|FY  2020-08-03
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 454,008 0 454008
=7 3} HE 0 439649  -439,649 &

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020K01 KRW/USD 18-08-20E 2,330
FX21020K01 KRW/USD 18-08-20E 955
FX21020K03 KRW/USD 26-08-20E 1,002
FX21020K03 KRW/USD 26-08-20E 1,585
FX21020MO(C KRW/USD 26-08-20E 573
FX21020M0? KRW/USD 26-08-20E 4,678
FX21020MO0: KRW/USD 14-09-20E 1,986
FX21020MO0: KRW/USD 14-09-20E 2,406
FX21020M0¢ KRW/USD 22-09-20E 993
FX21020M0¢ KRW/USD 22-09-20E 2,578
FX21020N04 KRW/USD 24-08-20E 4,058
FX21020N04 KRW/USD 24-08-20E 1718
FX21020NOE KRW/USD 03-11-20E 3,342
FX21020NO€ KRW/USD 03-11-20E 6,969
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