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SAlY  2020-08-07
7|FY  2020-08-06
REAYA R (FA-IHIY)
L Hef=

2. B7|AIHO| 2YRE

<A

299.65

199.76

99.88

-99.88

-199.76

-299.65

-399.53 -

0.00

e
w7

27153

il
7red o

7 2 CH &

VGUO-EURO STOXX 50 Sep20

0.00

815.25 1,630.50 2,445.75,3,26

1.00 4,076.25 4,891.50 5,70

6.75 6,522.00
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DAY 2020-08-07
J|ZY  2020-08-06

7 2 CH &

e
w7

2. B7|AIHO| 2YRE

391.50

293.62

195.75

97.87

— 0.00

<A

-97.87

-195.75

-293.62

-391.50 -

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

27153

d= 0 0 0 YU
7rEd d=

391 0 391 ELY

HCQO-HSCEI Futures Aug20

.00 2,537.25 5,074.50 7,611.75,10,149.0012,686.2515,223.5017,760.7520,298.00

HCQO

4. PN EO| ATjE MO 4 (VaR : 99%AE2|HF,1027|F) GEEE
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HSCEI Futures Aug20 31
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DAY 2020-08-07
J|ZY  2020-08-06

M /7t53H M2 0 0 0 FLy
Al {7t5H 24 6,608 0 6,608 ZtLf
ol 7153 ME 5 0 5 Ly
A ft5H =M 0 335,694 -335,694 ELf

2. 7N He| &

12
|
P

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

5.46

4.10

2.73

1.37

— 0.00 T

2& 0.00  4,550.00 9,100.00 13,650.0048,200.0022,750.0027,300.0031,850.00 36,400.00

-1.37

-2.73

-4.10

-5.46 -

KR4201Q82871-2020-08 &287.5

246,100.00

184,575.00

123,050.00

61,525.00

— 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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-61,525.00

-123,050.00

-184,575.00

-246,100.00

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 20,731

7| Z=XfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 17,004 16501 15999 15496 14,994 14,491 13,988
5.33% 12,773 12322 11,861 11,392 10917 10,437 9,953
2.67% 7,090 6,798 6,474 6,123 5,751 5,361 4,956
0% 533 392 214 0 245 519 817
2.67% 6407  -6459  -6538  -6646  -6,784 6,951 7,146
533%  -13473  -13488  -13516  -13,562  -13,629 13,720 -13,834
800%  -20570  -20,573  -20582  -20598  -20,627 20,670  -20,731
KR4301Q82853 2020-08 Z285 378

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 203 232 261 291 -320 349 -378
-5.33% 23 -35 -49 65 83 102 1122
2.67% 0 2 4 8 13 -20 28
0% 1 1 0 0 1 2 4
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 1,070

7| ZEXfAO| B F-d
7424 . 2500% -1667% = -833% 0%  833%  1667%  25.00%
-8.00% 695 758 -820 882 -945 -1,007 -1,070
-5.33% -105 -144 187 2232 -280 -330 -382
2.67% 3 110 -20 34 51 73 97
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21,745



o 2020

-08-07

J|ZY  2020-08-06

<

M /7t53H M2 0 0 0 FLY
At FtEH =24 0 0 0 &
Al E3} ME 0 0 0 &9
=5 o7=m M2 1,720 0 1,720 ALK
= 2It5d e 0 4,473 4,473 L
A E3} ME 0 1,478 -1,478 &9

HCQO-HSCEI Futures Aug20

1,290.27

860.18

430.09

.00 2,537.25 5,07

4.50 7,611.75,10,149.0012,686.2515,223.5017,760.7520,298.00

-430.09

-860.18

-1,290.27

-1,720.36 -

OHHIQO0-C101-HSCEI

1,677.22

1,118.15

559.07




=
;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

-559.07 \
-1,118.15 \

-1,677.22
-2,236.29
7t
OHHIQO0-P101-HSCEI
1,677.22
1,118.15
559.07
&
;E O OO T T T T T T 1
2& 0.00 2,525.00 5,050.00 7,57%0.0012,625.0015,150.0017,675.0020,200.00
-559.07 /
-1,118.15 /
-1,677.22
-2,236.29
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-H kRl
FX21020K02 KRW/HKD 21-08-20E 118
HCQO HSCEI Futures Aug20 138
OHHIQO-C1(HSCEI 179
OHHIQO-P1(HSCEI 179
4. TRYAHE Q| A|ChEACI A Y (VaR : 99%AE|4E,1027|F) GEEEE)

614



DAY 2020-08-07
J|ZY  2020-08-06

Mt 7t5H M= 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0Zu
Mt &3t ME 0 0 0 %9
= SIEH  ME 1,110 0 1,110
el SI5dH  ag 8,958 0 8,958 A9
A FtEH =4 0 10,693 -10,693 EtL|
=4 E3} ME 0 5,291 -5,291 %9
2. Q7| A|He| & x
OESXQO0-C3350-EURO STOXX 50
1,977.96
1,483.47
988.98
494.49
=
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 .49
-988.98
-1,483.47
-1,977.96
7t4
OESXQO0-C3375-EURO STOXX 50
3,321.20
2,490.90

1,660.60




.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

-1,660.60

N

-2,490.90

-3,321.20

1,977.96

1,483.47

988.98

-1,483.47

-1,977.96

2,562.07

1,708.05

854.02

0.00

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
-854.02 /
-1,708.05 /
-2,562.07
-3,416.09
742
VGUO-EURO STOXX 50 Sep20
1,109.96 /
832.47 /
554.98 /
277.49
= /
;E O-OO T T T T T T 1
2|5 0.00 815.25 1,630.50 2,445.75,3,261.00 4,076.25 4,891.50 5,706.75 6,522.00
-277.49 /
-554.98 /
-832.47
-1,109.96
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
N

243

135
158
266
158
273

89
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ETFAOHE 3|t{2| K| S B H

8,411.85
5,607.90
2,803.95

=

:;F 0.00

(o]

4! 0
-2,803.95
-5,607.90
-8.411.85

111,215.80 -

8.00%

{7152
S5

. OF7| ARl 201 x

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

=

0 ZU
11,216 ZLY

.00 77.

89  155.

78 233.66 311.55

389.44 467.33

545.21 623.10

897

(=oi=4

-16.67%
-897
-598
-299

0
299
598
897

3. AIL}2| 28 £ XHE
KR4101Q90009
7} -25.00%
-8.00% -897
-5.33% -598
-2.67% -299
0% 0
2.67% 299
5.33% 598

oﬂAI-:l-OII

2020-09 [AI200X| =M E
7| EXpAS| HFd

-8.33%
-897
-598
-299

0
299
598
897

0%
-897
-598
-299

0
299
598
897

8.33%
-897
-598
-299

299
598
897

(EH9l Bt
897

16.67% 25.00%

-897 -897
-598 -598
-299 -299

0 0
299 299
598 598
897 897
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DAY 2020-08-07
J|ZY  2020-08-06

ETFAOIEY K| X| 285X

At #715d  MdE 0 0 0 ELy
A w158 ME 1,013 0 1,013 ZLy
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
1,012.54
759.40
506.27
253.13
=
T 000 . . . . : . :
e 0.00  77.89 15578 233.66 31155 389.44 46733 54521 623.10
253.13
506,27
759.40
1,012.54 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 81
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -81 -81 -81 -81 -81 -81 -81
-5.33% -54 -54 -54 .54 -54 -54 -54
-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% 54 54 54 54 54 54 54
8.00% 81 81 81 81 81 81 81
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DAY 2020-08-07
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ETFAOIEY HI| K| 2 EMSSH10S

)
At #715d  MdE 0 156 -156 FLi
A w158 ME 1,324 0 1,324 ZLy
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 3 A I| 200X| 4= M 2
1,324.09
993.07
662.04
331.02
=
T 000 . . . . : . :
e 0.00  77.89 15578 233.66 31155 389.44 46733 54521 623.10
331.02
662.04
-993.07
11,324.09 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 106
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -106 -106 -106 -106 -106 -106 -106
-5.33% 71 71 71 71 71 71 71
-2.67% 35 -35 35 -35 -35 35 35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 71 71 71 71 71 71 71
8.00% 106 106 106 106 106 106 106
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ADFEKRX30091H A 2 5 X &}

et &
his 7/tE5d 0 0 0 ALy
7 2153 701 0 701 FL
2. BH7| A M| 2O 7E
KR4101Q90009-2020-09 A A [ 200X| =M 2
700.99
525.74
350.49
175.25
=l
T 0.00 . . . . . . :
?15 000  77.89 15578 233.66 31155 389.44 46733 54521 623.10
-175.25
-350.49
-525.74
-700.99 -
71
3. AlLIZ| 2 £ X HS (XA LFA) (CHel:HH el
KR4101Q90009 2020-09 AAI|200K| =M 2 56
7| = xHte] HEH
7424 2500% -1667%  -833% 0% 8.33% 1667%  25.00%
-8.00% -56 -56 -56 -56 -56 -56 -56
-5.33% -37 -37 -37 -37 -37 -37 -37
2.67% -19 -19 -19 -19 -19 -19 -19
0% 0 0 0 0 0 0 0
2.67% 19 19 19 19 19 19 19
5.33% 37 37 37 37 37 37 37
8.00% 56 56 56 56 56 56 56
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DAY 2020-08-07
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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 9,658 0 9,658 ZtLf
=4 27158 24 4,955 16,362 -11,407 AtLY

2. 7N He| &

12
|
P

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

7,243.54

4,829.03

2,414.51

il
zr

— 0.00

%5 0.00 77.89  155.78 233.66 ,7311.55 389.44 467.33 545.21 623.10
-2,414.51

-4,829.03

-7,243.54

-9,658.05 -

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 3£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. AILE|QE £ RAHE (HTH 2 A0 3 ) ol Bhel
KR4101Q90009 2020-09 FATI200K| 42 772
7| EXHAtO| HE A
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 772 772 772 772 772 772 772
-5.33% 515 515 515 515 515 515 515
-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% 515 515 515 515 515 515 515
8.00% 772 772 772 772 772 772 772
KR4201Q83002 2020-08 2300 438
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 260 252 244 236 227 217 208
-5.33% 219 208 196 185 174 162 151
-2.67% 142 130 118 106 94 83 71
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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%

29

-110

-264

-424
KR4201Q83028

-25.00%

414

357

240

57

-179

-447

-729
KR4301Q82853

-25.00%
4

o O O O O

0
KR4301Q82879

-25.00%
51

O O O O O ™

o| Z[CH =0 4= A (VaR : 99% M 2| +F, 102 7| F)

20
-116
-267
-425

-16.67%
403

338

218
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-191
-453
-731

-16.67%
4

O O O © O

-16.67%
55
11

O O O O

10

-122

-270

-426
2020-08 =302.5

7| Z=XpLe] S

0
-129
-274
-428

-8.33% 0%
391 377
319 300
197 175

19 0
-204 -219
-460 -469
-735 -739

2020-08 22285

EN s

-8.33% 0%

5 5
1 1
0 0
0 0
0 0
0 0
0 0
2020-08 %£287.5

7|ERpLEO| H

-8.33% 0%

60 64

14 17

1 2
0 0
0 0
0 0
0 0

ESES

o
0x

-10
-137
-279
-431

8.33%
363
280
154
-20

-234
-479
-745

8.33%

O O O O O Fr O

8.33%
69
20

O O O O b

21
-145
-284
-434

16.67%
347
261
132
-40

-250
-491
-752

16.67%

O O O O O N O

16.67%
73
24

O O O -k v

-32
-154
-290
-438

761

25.00%
331
241
110
-60
-267
-503
-761

7

25.00%

O O O O O N |

78

25.00%
78
28

SO O O B~ Y
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ZA|Y  2020-08-07
7|22 2020-08-06
H20= 28 2 E(H) (X H = -1ut4d)
L Hef=
T&
Ayt fFt5d  F=ABHA 0 0 0
Al-pt =3t M 0 0 0 &
= QIERE Lo=H 442,153 0 442,153
=A =2} HE 0 436,001 -436,001 Z+Q|
2. W7|A|"He &7 E
3. AIL}2| 28 &P ZHEF (X &0 d=H) (T EH BRI
FX21020K01 KRW/USD 18-08-20E 2,310
FX21020K01 KRW/USD 18-08-20E 947
FX21020K03 KRW/USD 26-08-20E 994
FX21020K03 KRW/USD 26-08-20E 1,572
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