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DAY 2020-08-05
J|ZY  2020-08-04

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 398 0 398

2. B7|AIHO| 2YRE

VGUO-EURO STOXX 50 Sep20

298.43

198.95

99.48

— 0-00 T T T 1 T T T
or 0.00 812.00 1,624.00 2,436.00,3,248.00 4,060.00 4,872.00 5,684.00 6,496.00

A
-99.48

-198.95

-298.43

-397.91 -
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DAY 2020-08-05
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7 2 CH &

e
w7

2. B7|AIHO| 2YRE

392.85

294.64

196.42

98.21

— 0.00

<A

-98.21

-196.42

-294.64

-392.85

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

27153

d= 0 0 0 YU
7rEd d=

393 0 393 ELY

HCQO-HSCEI Futures Aug20

.00 2,546.00 5,092.00 7,638.00,40,184.0012,730.0015,276.0017,822.0020,368.00
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DAY 2020-08-05
J|ZY  2020-08-04

Al FtEH M= 0 0 0 &
At FtEH =24 3,398 0 3,398 EfL{
A 7153 ME 5 0 5 ZLY
=4 ft5H =M 0 342,881 342,881 ALY

2. 7N He| &

12
|
P

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

5.19

3.89

2.60

1.30

— 0.00 T

2& 0.00  4,325.00 8,650.00 12,975.0047,300.0021,625.0025,950.0030,275.00 34,600.00

-1.30

-2.60

-3.89

-5.19 -

KR4201Q82871-2020-08 &287.5

253,287.50

189,965.63

126,643.75

63,321.88

— 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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-63,321.88

-126,643.75

-189,965.63

-253,287.50

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 19,691

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 13752 13260 12,753 12236 11,710 11,177 10,638
-5.33% 11,008 10,423 9,838 9,253 8,669 8,084 7,499
2.67% 6,769 6,235 5,690 5,138 4,579 4,016 3,449
0% 1,241 858 442 0 464 945 -1,440
2.67% 5145 5365  -5630  -5934  -6273 6,641 7,034
533%  -11,982  -12,085  -12,228  -12410 -12,630  -12,884  -13,170
800%  -19009  -19,049  -19115  -19211  -19,339 19499  -19,691
KR4301Q82853 2020-08 Z285 862

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 697 722 748 775 -803 832 -862
-5.33% -207 -240 274 307 341 375 -409
2.67% 19 36 55 77 -9 124 -149
0% 16 13 7 0 -9 -20 33
2.67% 19 19 18 17 14 11 6
5.33% 19 19 19 19 19 18 17
8.00% 19 19 19 19 19 19 19
KR4301Q82879 2020-08 £287.5 2,188

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 1,897  -1,936  -1,980  -2028  -2,079 2,132 2,188
-5.33% 662 735 -807 -880 -953 -1,025 -1,098
2.67% 83 -133 1186 243 -301 362 424
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ol 2020-08-05
J|ZY  2020-08-04

<

M /7t53H M2 0 0 0 FLY
At s15H =M 0 0 0 &
Al E3} ME 0 0 0 &9
=5 o7=m M2 1,726 0 1,726 ALK
= 2It5d e 0 4,513 4,513 L
A E3} ME 0 1,491 -1,491 &9

1,726.29

HCQO-HSCEI Futures Aug20

1,294.72

863.14

431.57

.00 2,546.00 5,09

2.00 7,638.00,10,184.0012,730.0015,276.0017,822.0020,3¢

-431.57

-863.14

-1,294.72

-1,726.29

2,256.50

1,692.38

1,128.25

564.13

58.00

OHHIQO0-C101-HSCEI




-564.13

-1,128.25

-1,692.38

-2,256.50

1,692.38

1,128.25

564.13

-1,128.25

-1,692.38

-2,256.50

3. AlL|eE &9

HCQO

.00 2,525.00 5,050.00 7,575.0010,100.0612,625.0015,150.0017,675.0020,200.00

AN

N

OHHIQO-P101-HSCEI

,100.0012,625.0015,150.0017,675.0020,200.00

.00 2,525.00 5,050.00 7,57?1('

OHHIQO-C1(HSCEI
OHHIQO-P1(HSCEI

TEHSE =0 A=)
FX21020K02 KRW/HKD 21-08-20E
HSCEI Futures Aug20
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=AY 2020-08-05
7|&=2  2020-08-04

Mt FtEH M= 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 &e|
= SIEH  ME 1,105 0 1,105
A4 SI5dH  ag 8,963 0 8,963 A9
A FtEH =4 0 10,699 -10,699 EtL|
A = 2f ME 0 5,295 -5,295 A9
2. Q7| A|He| & x
OESXQO0-C3350-EURO STOXX 50
1,979.09
1,484.31
989.54
494.77
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
-494.77
-989.54
-1,484.31
-1,979.09
7t4
OESXQO0-C3375-EURO STOXX 50
3,323.09
2,492.32

1,661.55




.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

-1,661.55

-2,492.32

-3,323.09

1,979.09

1,484.31

989.54

-1,484.31

-1,979.09

2,563.53

1,709.02

854.51

0.00

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
-854.51 /
-1,709.02 /
-2,563.53
-3,418.04
74
VGUO-EURO STOXX 50 Sep20
829.03 //
552.69 /
276.34
& /
;E 0.00 T T T T T T 1
2{5 0.00  812.00 1,624.00 2,436.00,3,248.00 4,060.00 4,872.00 5,684.00 6,496.00
-276.34 /
-552.69 /
-829.03
-1,105.38
7t
3. MUZ|E 2R ZHIE 2L Y=Y (Et2:

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
© [{o
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158
266
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DAY 2020-08-05
J|ZY  2020-08-04

ETFADOE | H{2|X| 2 E XM 3H88S

)
At #715d  MdE 0 0 0 ELy
oy SIlsA  ME 10,984 0 10,984 L
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
8,237.81
5,491.88
2,745.94
=
il 0.00 . . : . : . .
e 0.00 7575 151.50 227.25_-303.00 378.75 45450 530.25 606.00
2,745.94
5,491.88
8,237.81
110,983.75 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 879
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -879 -879 -879 -879 -879 -879 -879
-5.33% -586 -586 -586 -586 -586 -586 -586
-2.67% -293 -293 -293 -293 -293 -293 -293
0% 0 0 0 0 0 0 0
2.67% 293 293 293 293 293 293 293
5.33% 586 586 586 586 586 586 586
8.00% 879 879 879 879 879 879 879
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= 0 0 0 ELy
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KR4101Q90009-2020-09 T A 1| 200X| =M=

984.75
738.56
492.38
246.19
.un'a
T 000 . . . . . . .
e 000 7575 15150 227.25_-303.00 378.75 45450 53025 606.00
246.19
492.38
738.56
98475 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 79
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -79 -79 79 79 79 79 79
-5.33% 53 53 53 53 53 53 53
-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% 53 53 53 53 53 53 53

8.00% 79 79 79 79 79 79 79
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)
Al [Itsd  ME 0 0 0 Zuf
=4 #7158 MdE 1,439 0 1,439 LY
2. Q7| A| Ao &l x
KR4101Q90009-2020-09 A A 1| 200X| =M E
1,439.25
1,079.44
719.63
359.81
=
T 000 . . . . : . :
?{5 0.00 75.75 151.50 227.25 7303.00 378.75 45450 530.25 606.00
-359.81
-719.63
-1,079.44
-1,439.25 -
7}
3. AlL2| 8 £ XS (A A0 4 3Y) GO
KR4101Q90009 2020-09 T AL200K| =M E 115
ESNENEEYE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -115 -115 -115 -115 -115 -115 -115
-5.33% -77 -77 -77 -77 -77 -77 -77
-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% 77 77 77 77 77 77 77
8.00% 115 115 115 115 115 115 115
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A O}EKRX30001 5 A 2 5 M3}

et &
his 7/tE5d 0 0 0 ALy
7 2153 682 0 682 ML
2. BH7| A M| 2O 7E
KR4101Q90009-2020-09 A A [ 200X| =M 2
681.75
511.31
340.88
170.44
=l
T 0.00 . . . . . . :
?15 000 7575 15150 227.25_-303.00 378.75 45450 53025 606.00
-170.44
-340.88
-511.31
-681.75 -
71
3. AlLIZ| 2 £ X HS (XA LFA) (CHel:HH el
KR4101Q90009 2020-09 AAI|200K| =M 2 55
7| = xHte] HEH
7424 2500% -1667%  -833% 0% 8.33% 1667%  25.00%
-8.00% -55 -55 -55 -55 -55 -55 -55
-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% 55 55 55 55 55 55 55
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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 9,620 0 9,620 =tLf
=4 27158 24 4,955 16,588 -11,633 AtLY

2. 7N He| &

12
|
P

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

9,620.25

7,215.19

4,810.13

2,405.06

il
zr

— 0.00

%5 0.00 75.75 15150 227.25 _,7303.00 378.75 454.50 530.25 606.00
-2,405.06

-4,810.13

-7,215.19

-9,620.25 -

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
7}
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
742
3. AU E 2P ZHFEI 2L H=A) THel = Er R
KR4101Q90009 2020-09 RAL200X| M2 770
7| =X e] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -770 -770 770 -770 770 770 -770
-5.33% 513 513 513 513 513 513 513
-2.67% -257 -257 257 -257 -257 257 -257
0% 0 0 0 0 0 0 0
2.67% 257 257 257 257 257 257 257
5.33% 513 513 513 513 513 513 513
8.00% 770 770 770 770 770 770 770
KR4201Q83002 2020-08 2300 386
7| ERHAO| HE Y
7424 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 185 180 173 166 158 150 141
-5.33% 163 154 144 133 122 111 99
-2.67% 118 105 92 79 65 52 39



0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

41

-67

-200

-347
KR4201Q83028

-25.00%

291

261

194

74

-102

-326

-582
KR4301Q82853

-25.00%
12

o O O O b

0
KR4301Q82879

-25.00%
138
48

27
-79
-207
-351

-16.67%
283

246

172

49

-124
-342
-592

-16.67%
13

O O O O~ b

-16.67%
141

54

10

14

-90

-216

-356
2020-08 =302.5

JES NI TRE

0
-102
-225
-363

-8.33% 0%
273 262
229 212
149 127

25 0
-147 -170
-359 -378
-603 -616
2020-08 22285
EN s
-8.33% 0%
13 14
5 5
1 1
0 0
0 0
0 0
0 0
2020-08 %£287.5
M EN S

-8.33% 0%

144 148
59 64
14 18
-2 0
-5 -4
-5 -5
-5 -5

Ay

o
0x

-14
-115
-235
-370

8.33%
250
194
104
-25

-193
-397
-630

8.33%
14

O O O O N O

8.33%
152

27
-127
245
-377

16.67%
236
175

81
-49
-216
-417
-646

16.67%
15

O O O o N N

16.67%
156

75

26

-41
-140
-256
-386

662

25.00%
221
155

58
-74
-240
-438
-662
15

25.00%
15

OO O O Kk w

160

25.00%
160

80

31

N IE
[AE
[io
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©
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SAlY  2020-08-05
7|FY 2020-08-04
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 454,274 0 454274
=7 3} HE 0 439906  -439,906 &<
2. WA £ x
3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020K01 KRW/USD 18-08-20E 2,331
FX21020K01 KRW/USD 18-08-20E 955
FX21020K03 KRW/USD 26-08-20E 1,003
FX21020K03 KRW/USD 26-08-20E 1,586
FX21020MO(C KRW/USD 26-08-20E 573
FX21020M0? KRW/USD 26-08-20E 4,681
FX21020MO0: KRW/USD 14-09-20E 1,987
FX21020MO0: KRW/USD 14-09-20E 2,407
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