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DAY 2020-08-06
J|Z  2020-08-05

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

2. B7|AIHO| 2YRE

VGUO-EURO STOXX 50 Sep20

298.22

198.82

99.41

— 0-00 T T T 1 T T T
or 0.00 811.50 1,623.00 2,434.50,.3,246.00 4,057.50 4,869.00 5,680.50 6,492.00

A
-99.41

-198.82

-298.22

-397.63 -

3. AlL2| @ ST S (H T2 Ao A3 ) (EH9: 2t
VGUO EURO STOXX 50 Sep20 32
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DAY 2020-08-06
J|Z  2020-08-05

e
w7

2. B7|AIHO| 2YRE

7 2 CH &

27153

d= 0 0 0 YU
7rEd d=

394 0 394 ELY

HCQO-HSCEI Futures Aug20

295.78

197.19

98.59

— 0.00 .

<A

or 0.00 2,556.25 5,112.50 7,668.75,0,225.0012,781.2515,337.5017,893.7520,450.00

-98.59

-197.19

-295.78

-394.38 -

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
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HSCEI Futures Aug20 32
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2020-08-06
2020-08-05

N o

MY >
ne me

Mt {715 dH M= 0 0 0 ZLy
At s15H =M 0 0 0 &
el F5H  ME 5 0 5 &Ly
= {7tsd =M 0 342,881 -342,881 EtLY
2. 7| A|He| & x
KR4157Q80002-2020-08 LY s+t 27| M 2
5.19
3.89
2.60
1.30
=
= 5.00 . . . . . . .
2{5 0.00 4,325.00 8,650.00 12,975.00.47,300.0021,625.0025,950.00 30,275.00 34,600.00
-1.30
-2.60
-3.89
-5.19 -
7tA
KR4201Q82871-2020-08 £287.5
253,287.50
189,965.63
126,643.75
63,321.88
=
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
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A

-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 20,510

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 15387 14879 14365 13846 13,323 12,798 12,269
-5.33% 12,000 11456 10912 10,366 9,819 9,271 8,723
2.67% 7,037 6,605 6,151 5,682 5,200 4,707 4,206
0% 900 637 335 0 -363 751 -1,158
2.67% 5895  -6019  -6183  -6385  -6622 6,892 7,189
533%  -12970  -13,017  -13,091  -13195  -13,331 13498 -13,695
800%  -20140  -20154  -20182  -20229  -20,298 20391 -20,510
KR4301Q82853 2020-08 Z285 621

7| Z=XfAO| B Fd
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 447 475 504 533 562 592 621
-5.33% -90 114 -140 166 193 221 249
2.67% 4 11 19 -30 43 58 74
0% 4 3 2 0 3 8 14
2.67% 4 4 4 4 4 3 1
5.33% 4 4 4 4 4 4 4
8.00% 4 4 4 4 4 4 4
KR4301Q82879 2020-08 £287.5 1,655

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 1327 1377 -1429 1484  -1,540 1,597 1,655
-5.33% -337 -399 462 526 -590 655 719
2.67% 24 48 77 -110 148 188 231
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0%
2.67%
5.33%
8.00%
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22,064



DAY 2020-08-06
J|Z  2020-08-05

M /7t53H M2 0 0 0 FLY
At s15H =M 0 0 0 &
Al E3} ME 0 0 0 &9
A f7t5H M2 1,733 0 1,733 ELY
= 2It5d e 0 4,493 4,493 EL
A E3} ME 0 1,485 -1,485 &9

HCQO-HSCEI Futures Aug20
1,733.24

1,299.93

866.62

433.31

or 0.00 2,556.25 5,112.50 7,668.75,10,225.0012,781.2515,337.5017,893.7520,450.00

A
-433.31

-866.62

-1,299.93

-1,733.24 -

OHHIQO0-C101-HSCEI
2,246.25

1,684.69

1,123.13

561.56




=
;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

-561.56 \
-1,123.13 \

-1,684.69

-2,246.25

OHHIQO-P101-HSCEI

2,246.25

1,684.69

1,123.13

561.56

— 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
-561.56 /

-1,123.13 /

-1,684.69

-2,246.25
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-H kRl
FX21020K02 KRW/HKD 21-08-20E 119
HCQO HSCEI Futures Aug20 139
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

618



Al 2020-08-06
7|&=«  2020-08-05

Mt 7t5H M= 0 0 0
A LA h B 0 0 0 &
g FtEH =4 0 0 0 ALY
Al &2t = 0 0 0 &g
= SIEH  ME 1,105 0 1,105
el SI5dH  ag 8,951 0 8,951 A9
A FtEH =4 0 10,685 -10,685 EtL|
=4 E3} ME 0 5,287 -5,287 %9
2. Q7|A| "l £l x
OESXQO-C3350-EURO STOXX 50
1,976.41
1,482.31
988.21
494.10
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
-494.10
-988.21
-1,482.31
-1,976.41
7t4
OESXQO-C3375-EURO STOXX 50
3,318.60
2,488.95

1,659.30




-1,659.30

-2,488.95

-3,318.60

1,482.31

988.21

-1,482.31

-1,976.41

3,413.42

2,560.07

1,706.71

853.36

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
-853.36 /
-1,706.71 /
-2,560.07
-3,413.42
742
VGUO-EURO STOXX 50 Sep20
1,104.69 /
828.52 /
552.35 /
276.17
= /
;E O-OO T T T T T T 1
2& 0.00 811.50 1,623.00 2,434.50,3,246.00 4,057.50 4,869.00 5,680.50 6,492.00
276.17 /
552.35 /
-828.52
-1,104.69
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
© [{o

243

135
158
265
158
273

88
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DAY 2020-08-06
J|Z  2020-08-05

ETFAOIEY K| X| 285X

)
At #715d  MdE 0 77 77 FU
gy ort=m M= 11,041 0 11,041 EHf
2. |:|I_}7IAIx'|OI _J.\_Ol?._xL
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
11,041.20
8,280.90
5,520.60
2,760.30
=
il 0.00 . . : . : . .
e 0.00 7668 153.35 230.03 30670 38338 460.05 536.73 613.40
2,760.30
5,520.60
8,280.90
111,041.20 -
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 883
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -883 -883 -883 -883 -883 -883 -883
-5.33% -589 -589 -589 -589 -589 -589 -589
-2.67% -294 -294 -294 -294 -294 -294 -294
0% 0 0 0 0 0 0 0
2.67% 294 294 294 294 294 294 294
5.33% 589 589 589 589 589 589 589
8.00% 883 883 883 883 883 883 883
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DAY 2020-08-06
J|Z  2020-08-05

ETFAOIE Y HE|X| 2 EXEEHIS

e I
I Q5 Ao

= 0 0 0 ELy
= 997 0 997 ZHLY

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

996.78
747.58
498.39
249.19
=
T 0.00 . . . . . . :
e 000 7668 15335 230.03 30670 38338 460.05 536.73 613.40
249.19
1498.39
747.58
1996.78 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 80
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -80 -80 -80 -80 -80 -80 -80
-5.33% -53 -53 -53 -53 -53 -53 -53
-2.67% -27 -27 -27 -27 -27 -27 -27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 53 53 53 53 53 53 53

8.00% 80 80 80 80 80 80 80



ot

7|1¥)

ol
=
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SAlY  2020-08-06
2020-08-05

ETFAOIE Y H2|X| 25X

)
At #715d  MdE 0 0 0 ELy
A w158 ME 1,457 0 1,457 ZLy
2. |:|I_}7IAIx'|OI _J.\_Ol?._xL
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
1,092.62
728.41
364.21
=
T 000 . . . . : . :
e 0.00 7668 153.35 230.03 30670 383.38 460.05 53673 613.40
364.21
728.41
11,092.62
11,456.83 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 117
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -117 117 117 117 117 117 117
-5.33% 78 78 78 78 78 78 78
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 78 78 78 78 78 78 78
8.00% 117 117 117 117 117 117 117
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DAY 2020-08-06
J|Z  2020-08-05

AOFEKRX300QHIA S EXSISH1S

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 690 0 690 ZtLH

2. B7|AIHO| 2YRE

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

690.08
517.56
345.04
172.52
=
T 0.00 . . . : . . .
?15 000 7668 15335 230.03 30670 38338 46005 53673 613.40
172.52
-345.04
51756
-690.08 -
74
3. ALIZ|RE £ ZHF (X CHEA 0 A2 H) (TH|:EHakel
KR4101Q90009 2020-09 A T200K| &M 2 55
7| =Rl HEM
7424 2500% -1667%  -8.33% 0% 8.33% 1667%  25.00%
-8.00% -55 .55 55 55 55 55 55
-5.33% -37 -37 .37 -37 .37 .37 .37
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% 37 37 37 37 37 37 37

8.00% 55 55 55 55 55 55 55
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DAY 2020-08-06
J|Z  2020-08-05

2| C| I}QIK200(F Al = 8- R ZHR &)

=Nl
Mot {7tsd M= 0 230 =230 EhLf
Mt S7tsd =M 222 0 222 =L
A EHE  ME 9,508 0 9,508 EtLf
A S7t5H =4 4,955 16,362 -11,407 =i

2. 7N He| &

12
|
P

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

7,130.78

4,753.85

2,376.93

il
zr

— 0.00

%5 0.00 76.68 153.35 230.03 7306.70 383.38 460.05 536.73 613.40
-2,376.93

-4,753.85

-7,130.78

-9,507.70 -

KR4201Q83002-2020-08 &300

5,850.00

4,387.50

2,925.00

1,462.50

— 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

-1,462.50 \
-2,925.00 \

-4,387.50
-5,850.00
74
KR4201Q83028-2020-08 £302.5
7,883.91
5,255.94
2,627.97
#
=
;’ 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
-2,627.97 \
-5,255.94 \
-7,883.91 \
-10,511.88
714
KR4301Q82853-2020-08 £ 285
498.75

374.06 \
249.38
124.69

&l \

=

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. ALIE|2E &P ZHF(H| ML) THel = Er R
KR4101Q90009 2020-09 RAL200X| M2 760
7| =X e] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -760 -760 760 -760 -760 760 -760
-5.33% -507 -507 507 507 -507 507 -507
-2.67% -253 -253 -253 -253 -253 -253 -253
0% 0 0 0 0 0 0 0
2.67% 253 253 253 253 253 253 253
5.33% 507 507 507 507 507 507 507
8.00% 760 760 760 760 760 760 760
KR4201Q83002 2020-08 2300 407
7| ERHAO| HE Y
7424 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 212 206 200 192 184 175 166
-5.33% 184 174 164 153 142 131 119
-2.67% 127 115 102 90 77 64 52



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%

36

-86

-229

-382
KR4201Q83028

-25.00%

335

296

211

67

-135

-380

-648
KR4301Q82853

-25.00%

O O O O N

0
KR4301Q82879

-25.00%
97
25

24
-95
-234
-384

-16.67%
326

280

190

45

-153
-390
-653

-16.67%

O O O O O N

-16.67%
100
29

12

-104

-239

-387
2020-08 =302.5

0
-114
-246
-391

-12
-124
-253
-396

7| Z=XpLe] S

-8.33% 0%
315 304
263 245
168 145

22 0
-171 -190
-403 -416
-660 -668
2020-08 22285
7| EXpLko
-8.33% 0%
9 9
2 3
0 1
0 0
0 0
0 0
0 0
2020-08 %£287.5
M EN S

-8.33% 0%

104 108
34 38
6 8
-1 0
-1 -1
-1 -1
-1 -1

8.33%
291
226
123
-23

-209
-431
-678

=M
S ©

8.33%
10

O O O O~ Ww

o
0x

8.33%
112

1 99%ME|FFE, 10| FE)

-24
-134
-261
-401

16.67%
277
207
101
-45
-230
-447
-690

16.67%
10

O O O O~ b

16.67%
116

48

14

-37
-145
-270
-407

702

25.00%
262
188

79
-68
-250
-464
-702
11

25.00%
11

O O O O~ b

121

25.00%
121

52

17

N IE
[AE
[io

w
S
N
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SAlY  2020-08-06
7|FY  2020-08-05
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T
M f7t5d AUz d 0 4,732 -4,732
Al £3t M 0 0 0 el
=7 S5 $93A 445,685 0 445685
= £3} HE 0 437954  -437,954 &
2. WA £ x
3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020K01 KRW/USD 18-08-20E 2,321
FX21020K01 KRW/USD 18-08-20E 951
FX21020K03 KRW/USD 26-08-20E 999
FX21020K03 KRW/USD 26-08-20E 1,579
FX21020MO(C KRW/USD 26-08-20E 571
FX21020M0? KRW/USD 26-08-20E 4,660
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