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VGUO-EURO STOXX 50 Sep20

340.40

226.93

113.47

— 0-00 T T T 1 T T T
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295.06

196.71

98.35

— 0.00 .

<A

or 0.00 2,550.00 5,100.00 7,650.00,40,200.0012,750.0015,300.0017,850.0020,400.00

-98.35

-196.71

-295.06

-393.41 -
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M 27153 ME 0 0 0 FLY
Al 27158 =4 51,525 53,236 -1,711 Ay
A 7153 ME 6 0 6 &Ly
=4 ft5H =M 0 323,364 -323,364 &
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KR4157Q80002-2020-08 LY 3tSt-Z7|H M2

5.88

4.41

2.94

1.47

— 0.00 T

2& 0.00  4,900.00 9,800.00 14,700.0049,600.0024,500.0029,400.00 34,300.00 39,200.00

-1.47

-2.94

-4.41

-5.88 -

KR4201Q82871-2020-08 &287.5

192,409.38

144,307.03

96,204.69

48,102.34

— 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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-48,102.34 \

-96,204.69 \

-144,307.03

-192,409.38

KR4201Q93209-2020-09 £320

52,080.00

39,060.00

26,040.00

13,020.00

O-OO T T T T T T
0.00 80.00 160.00 240.00 320.0 400.00 480.00 560.00

-13,020.00 \

-26,040.00

-39,060.00 \

-52,080.00
e
KR4301Q82853-2020-08 5£285
21,375.00
16,031.25
10,687.50
5,343.75

O-OO T T T T T T
0.00 71.25 142.50 213.75 85.00 356.25 427.50 498.75

-5,343.75 /
-10,687.50

d

640.00

570.00



-16,031.25 |

-21,375.00
71
KR4301Q82879-2020-08 3£287.5
57,500.00
43,125.00
28,750.00
14,375.00
&
;E O-OO 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
-14,375.00
-28,750.00
-43,125.00
-57,500.00 -
71
3. ALtE[2E P HE(H &0 dEH) (Thel: 4 22
KR4157Q80002 2020-08 Chstet @7 E M E 0
7| =Xt HEE
e -2500% -1667%  -833% 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 £287.5 17,275
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-800% 17231 17198 17155 17101 17038 16967 16889
533% 11517 11516 11514 11510 11504 11493 11478

-2.67% 5,758 5,758 5,758 5,758 5,758 5,758 5757



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%

0
-5,758
-11,517
-17,275

KR4201Q93209

-25.00%
2,246
1,867
1,338

649
-196
-1,183
-2,289

KR4301Q82853

-25.00%

O O O O O o

0

KR4301Q82879

-25.00%

O O O O O O o

-5,758
-11,517
-17,275

-16.67%
2,091
1,679
1,128

433
-404
-1,369
-2,446

-16.67%

O O O O O O o

-16.67%

O O O O O o o

0

-5,758

-11,517

-17,275
2020-09 =320

0
-5,758
-11,517
-17,275

JES NI TRE

-8.33% 0%
1,928 1,758
1,487 1,292

918 707
216 0
-613 -824

-1,561 -1,758

-2,614 -2,789

2020-08 22285

7|EXpiel s g

-8.33% 0%
0 0
0 0
0 0
0 0
0 0
0 0
0 0

2020-08 %£287.5

7|EXpe| s g

-8.33% 0%
0 -1
0 0
0 0
0 0
0 0
0 0
0 0

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

0
-5,758
-11,517
-17,275

8.33%
1,583
1,095

495
-216

-1,037

-1,958

-2,972

8.33%
0

O O O O O O

8.33%
-1

O O O O O O

-5,758
-11,517
-17,275

16.67%
1,404
896
284
-433
-1,250
-2,162
-3,160

16.67%

O O O O O o o

16.67%

O O O O oo

0
-5,758
-11,517
-17,275
3,353

25.00%
1,221
695
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-2,368
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A FHEH M= 1,729 0 1,729 Huj
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HCQO-HSCEI Futures Aug20
1,728.78

1,296.58

864.39

432.19

?{5 0.00 2,550.00 5,100.00 7,650.00,10,200.0012,750.0015,300.0017,850.0020,400.00
-432.19

-864.39

-1,296.58

-1,728.78 -

OHHIQO0-C101-HSCEI
2,239.81

1,679.85

1,119.90

559.95




-559.95

-1,119.90

-1,679.85

-2,239.81

2,239.81

1,679.85

1,119.90

559.95

-1,119.90

-1,679.85

-2,239.81
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T

T T
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N

OHHIQO-P101-HSCEI

T T

1

,100.0012,625.0015,150.0017,675.0020,200.00
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g f715E SHM 0 0 0 RHLY
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= SIEH  ME 1,133 0 1,133
A4 SI5dH  ag 8,860 0 8,860 %t9Q
A FtEH =4 0 10,483 -10,483 EtL|
A = 2f ME 0 5,234 -5,234 %9
2. Q7| A|He| & x
OESXQO0-C3350-EURO STOXX 50
1,956.43
1,467.33
978.22
489.11
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
-489.11
-978.22
-1,467.33
-1,956.43
7t4
OESXQO0-C3375-EURO STOXX 50
3,285.06
2,463.79

1,642.53




-1,642.53

-2,463.79

-3,285.06

1,956.43

1,467.33

978.22

-1,467.33

-1,956.43

3,285.06

2,463.79

1,642.53

821.26

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
-821.26 /
-1,642.53 /
-2,463.79
-3,285.06
742
VGUO-EURO STOXX 50 Sep20
1,132.50 /
849.38 /
566.25 /
283.13
= /
;E O-OO T T T T T T 1
2& 0.00 831.50 1,663.00 2,494.50,3,326.00 4,157.50 4,989.00 5,820.50 6,652.00
-283.13 /
566.25 /
-849.38
-1,132.50
7424
3. AlUZIRE SO TXHS E AN A3 ) GEL

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 1| 200X]| =41

-161 ALY
11,449 ALY

=
11,448.75
8,586.56
5,724.38
2,862.19
=
il 0.00 . . : . : . .
e 0.00  80.63 161.25 241.88 32250 403.13 483.75 564.38 645.00
2,862.19
5,724.38
8,586.56
111,448.75 -
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 916
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -916 -916 -916 -916 -916 -916 -916
-5.33% -611 -611 611 611 611 611 -611
-2.67% -305 -305 -305 -305 -305 -305 -305
0% 0 0 0 0 0 0 0
2.67% 305 305 305 305 305 305 305
5.33% 611 611 611 611 611 611 611
8.00% 916 916 916 916 916 916 916
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KR4101Q90009-2020-09 A A 1| 200X| $=M 2
1,048.13
786.09
524.06
262.03
.E.l'.]
T 000 . . . . . . .
?15 0.00  80.63 161.25 241.88 32250 403.13 483.75 564.38 645.00
-262.03
-524.06
-786.09
-1,048.13 -
74
3. AIL}2| 2 £ ZHE (X L& A0 d =) (TH- 4 okR)
KR4101Q90009 2020-09 FAI|200K| =M E 84
7| E=XpA| H &
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84
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Al FtEH M= 0 81 -81 EfLY
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KR4101Q90009-2020-09 T A 1| 200X| =M=

564.38
423.28
282.19
141.09
.un'a
T 000 . . . . . . .
e 000 8063 16125 24188 32250 403.13 48375 56438 645.00
1141.09
282.19
423.28
564.38 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 45
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 45 45 45 45 45 45 45
-5.33% 30 -30 30 30 30 30 30
-2.67% 15 15 15 15 15 15 15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 30 30 30 30 30 30 30

8.00% 45 45 45 45 45 45 45
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2| C| I}QIK200(F Al = 8- R ZHR &)

T=
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At s15H =M 141 0 141 ALl
A 7153 ME 9,675 0 9,675 =HLf
= o= 2M 4,955 15,533 -10,578 EfLY
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KR4101Q90009-2020-09 I A Li|200X| =M Z

9,675.00

7,256.25

4,837.50

2,418.75

il
zr

— 0.00

%5 0.00 80.63 161.25 241.88 732250 403.13 483.75 564.38 645.00
-2,418.75

-4,837.50

-7,256.25

-9,675.00 -

KR4201Q83002-2020-08 &300

5,550.00

4,162.50

2,775.00

1,387.50

— 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
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.

-1,387.50

-2,775.00

-4,162.50

-5,550.00

9,982.50

7,486.88

4,991.25

2,495.63

0.00

-2,495.63

-4,991.25

-7,486.88

-9,982.50

498.75

P oevw PRV —emwivw [TV RV Toveuw PRV

KR4201Q83028-2020-08 =302.5

.00 75.63  151.25 226.88

302.5 378.13 453.75 529.38 605.00

KR4301Q82853-2020-08 %285

374.06

249.38

124.69

0.00

™~

-124.69

.00

T T T T T T T 1

7125 14250 213.75 285.00 356.25 427.50 498.75 570.00

-249.38




-374.06

-498.75
742
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
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101Q90009 2020-09 FATI200K| 42 774
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 774 774 774 774 774 774 774
-5.33% 516 516 516 516 516 516 516
-2.67% -258 -258 258 258 258 258 -258
0% 0 0 0 0 0 0 0
2.67% 258 258 258 258 258 258 258
5.33% 516 516 516 516 516 516 516
8.00% 774 774 774 774 774 774 774
KR4201Q83002 2020-08 2300 478
7| ERHAO| HE Y
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 403 400 396 392 388 384 380
-5.33% 311 308 305 302 299 295 292
-2.67% 159 159 159 158 157 156 155
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-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%

0

-159

-318

-478
KR4201Q83028

-25.00%

653

537

283

0

-284

-568

-852
KR4301Q82853

-25.00%

O O O O O o

0
KR4301Q82879

-25.00%

O O O O O O o

0
-159
-318
-478

-16.67%
649

530

282

0

-284
-568
-852

-16.67%

O O O O O O o

-16.67%

O O O O O O o

0 0 0
-159 -159 -159
-318 -318 -318
-478 -478 -478
2020-08 2302.5
7|ERpe| #Eg
-8.33% 0% 8.33%
644 639 633
523 516 509
281 279 276
0 0 0
-284 -284 -284
-568 -568 -568
-852 -852 -852
2020-08 22285
7|EXpiel s g
-8.33% 0% 8.33%
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
2020-08 %£287.5
7|EXpe| s g
-8.33% 0% 8.33%
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0

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

-159
-318
-478

16.67%
627
502
274

-1
-284
-568
-852

16.67%

O O O O O o o

16.67%

O O O O O o o

0
-159
-318
-478

852

25.00%

621
494
270
-1
-284
-568
-852
0

25.00%

O O O O O o o o

25.00%

O O O O O o o
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SAlY  2020-08-13
7|FY 2020-08-12
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 446,252 0 446252
=7 3} HE 0 436665  -436,665 &
2. WA £ x
3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020K01 KRW/USD 18-08-20E 2,314
FX21020K01 KRW/USD 18-08-20E 948
FX21020K03 KRW/USD 26-08-20E 996
FX21020K03 KRW/USD 26-08-20E 1,574
FX21020MO(C KRW/USD 26-08-20E 569
FX21020M0? KRW/USD 26-08-20E 4,646
FX21020MO0: KRW/USD 14-09-20E 1,972
FX21020MO0: KRW/USD 14-09-20E 2,390
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