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DAY 2020-08-14
J|&  2020-08-13

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 459 0 459

VGUO-EURO STOXX 50 Sep20

344.24

229.49

114.75

— 0-00 T T T 1 T T T
?{5 0.00 840.50 1,681.00 2,521.50,3,362.00 4,202.50 5,043.00 5,883.50 6,724.00

-114.75

-229.49

-344.24

-458.98 -

3. AlL2| @ ST S (H T2 Ao A3 ) (EH9: 2t
VGUO EURO STOXX 50 Sep20 37

o
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e
w7

2. B7|AIHO| 2YRE

7 2 CH &

27153

d= 0 0 0 YU
7rEd d=

393 0 393 ELY

HCQO-HSCEI Futures Aug20

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 -

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
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DAY 2020-08-14
J|&  2020-08-13

0K ==(1) =(2) =ZX|M8(1-2)

Al FtEH =24 0 133,642 -133,642 AL
A FtEH =24 0 183,044 -183,044 AL

KR4201Q93209-2020-09 =320

52,080.00

39,060.00

26,040.00

13,020.00

— O-OO T T T L T T T
o 0.00 80.00 160.00 240.00 320.00%_400.00 480.00 560.00 640.00

-13,020.00

-26,040.00

-39,060.00

-52,080.00

KR4201Q93225-2020-09 =322.5

53,857.50

40,393.13

26,928.75

13,464.38

— O-OO T T T L T T T 1
of 0.00 80.63 161.25 241.88 322.50\_403.13 483.75 564.38 645.00

-13,464.38




-26,928.75

-40,393.13
-53,857.50
74
KR4201Q93258-2020-09 325
77,106.25
57,829.69
38,553.13
19,276.56
.I'::J
;E O-OO T T T L T T T 1
?{5 0.00 81.25 162.50 243.75 325.00%_406.25 487.50 568.75 650.00
-19,276.56
-38,553.13
-57,829.69
-77,106.25
7t4
3. AlLfE| 8 £ FXHE(E 2 Mo AT ) (EkS|Hat el
KR4201Q93209 2020-09 2320 3,373
7| =Xt HE g
7424 -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 2,261 2,108 1,947 1,779 1,606 1,430 1,249
-5.33% 1,876 1,690 1501 1309 1114 918 720
-2.67% 1338 1131 924 716 508 300 91
0% 637 425 212 0 -212 425 -637
2.67% -224 -426 -630 836 -1,044 -1,252 -1,462
533%  -1227  -1407  -1592  -1783  -1978 -2,176 -2,376
800%  -2350  -2499  -2659  -2829  -3,005 -3,187 -3,373
KR4201Q93225 2020-09 2322.5 3,384
7| =Xt HEE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 2,192 2,044 1,886 1721 1,550 1373 1,193



-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%

1,836
1,330
658
-178
-1,166
-2,283

KR4201Q93258

-25.00%
2,933
2481
1,824

938
-183
-1,525
-3,059

1,653 1,464 1,271
1,121 910 699
439 219 0
-391 -606 -822
1,359 -1558  -1,761
2447 -2622  -2,804

2020-09 2325
7| X XpAO|

-1667%  -8.33% 0%
2,737 2,525 2,300
2,231 1,972 1,706
1,533 1,238 941
625 313 0
-494 -805  -1,118
1,812 -2106  -2,403
3308 -3570  -3,841

H(VaR : 99% 4 E|+=F,10Y7|E)

ESES

1,075
486
-219
-1,039
-1,967
-2,993

8.33%
2,066
1,434

643
-312

-1,431

-2,704

-4,120

877
274
-439
-1,257
-2,176
-3,187

16.67%
1,823
1,158

343
-625
-1,744
-3,008
-4,405

677
61
-658
-1,475
-2,387
-3,384
4,695

25.00%
1,573
879

43
-937
-2,058
-3,314
-4,695
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P QIEH M8 0
A7 QI3 g4
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4
o
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o
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'
-
-

= 0 &9l
A FHEH M= 1,729 0 1,729 &Ly

= N 0 4472 4,472 EHLY
= 0 1,478 -1,478 &9

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
2,236.00

1,677.00

1,118.00

559.00




=
;E 0.00 T T T T T T 1
2& 0.00 2,525.00 5,050.00 7,575.0010,100.0012,625.0015,150.0017,675.0020,200.00

-559.00

-1,118.00 \
-1,677.00 \

-2,236.00

OHHIQO-P101-HSCEI

2,236.00
1,677.00
1,118.00
559.00
&
;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
-559.00 /
-1,118.00 /
-1,677.00
-2,236.00
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. op i EE| Z =LY S H(VaR : 99% L 2| +=F, 10U 7| E) (EFl-e 2kl
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DAY 2020-08-14
J|&  2020-08-13

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
M {7158 =M 0 0 0 &
A =5l Mz 0 0 0 &9
= Qs ME 1,145 0 1,145
= SI=AH  AY 8,914 0 8,914 %t9|
A FtEH =4 0 10,546 -10,546 EtL|
A E3} Mz 0 5,265 -5,265 At Q)|
2. Q7| A|He| & x
OESXQO0-C3350-EURO STOXX 50
1,968.11
1,476.08
984.06
492.03
=
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
-492.03
-984.06
-1,476.08
-1,968.11
7t4
OESXQO0-C3375-EURO STOXX 50
3,304.67
2,478.50

1,652.33




-1,652.33

-2,478.50

-3,304.67

1,968.11

1,476.08

984.06

-1,476.08

-1,968.11

3,304.67

2,478.50

1,652.33

826.17

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

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
-826.17 /
-1,652.33 /
-2,478.50
-3,304.67
74
VGUO-EURO STOXX 50 Sep20
858.95 //
572.63 /
286.32
& /
;E 0.00 T T T T T T 1
2{5 0.00  840.50 1,681.00 2,521.50,3,362.00 4,202.50 5,043.00 5,883.50 6,724.00
-286.32 /
-572.63 /
-858.95
-1,145.27
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
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134
157
264
157
264
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Al 2020-08-14
7| 2020-08-13

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

{7152
S5

. OF7| ARl 201 x

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

=

0 ZU
11,470 ZLY

8,602.54
5,735.03
2,867.51
=
il 0.00 . . : . : . .
e 0.00 8078 161.55 242.33 32310 403.88 484.65 56543 646.20
2,867.51
5,735.03
8,602.54
111,470.05 -
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 T AT|200K| &M 2 918
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -918 -918 -918 -918 -918 -918 -918
-5.33% -612 -612 612 -612 -612 612 -612
-2.67% -306 -306 -306 -306 -306 -306 -306
0% 0 0 0 0 0 0 0
2.67% 306 306 306 306 306 306 306
5.33% 612 612 612 612 612 612 612
8.00% 918 918 918 918 918 918 918
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DAY 2020-08-14
J|&  2020-08-13

ETFAOIE Y H2|X| 25X

)
Mt 7rEE d= 0 0 0 FLh
= gt Mg 1,050 0 1,050 &
2. OE7|A| ™o &9l x
KR4101Q90009-2020-09 A H|200%] 4 41 &
1,050.08
787.56
525.04
262.52
&l
T 000 . . . . . . .
e 000 8078 16155 24233 32310 403.88 48465 56543 646.20
26252
525.04
787.56
-1,050.08 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101Q90009 2020-09 AAT|200K| 442 84
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  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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A O}EKRX30001 5 A 2 5 M3}

e Ch &
At w158 M= 0 161 -161 =hLf
A 75 ME 404 0 404 Uy
2. WI|IANHe &7
KR4101Q90009-2020-09 T A I|200X| $M S
403.88
302.91
201.94
100.97
=
T 0.00 . . . . . . :
?15 0.00  80.78 161.55 242.33 323.10 403.88 484.65 56543 646.20
-100.97
-201.94
-302.91
-403.88 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101Q90009 2020-09 FAL|200K| M E 32
7| BXHatol HE
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -22 -22 -22 -22 -22 -22 -22
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 32 32 32 32 32 32 32
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DAY 2020-08-14
J|&  2020-08-13

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

=Nl
Mot {7tsd M= 0 323 -323 EhL
Mt S7tsd =M 4,037 17,607 -13,570 ErLY
A FHEH M= 9,370 0 9,370 =tf
A SIEH =M 4,135 17,538 -13,403 EtLf

2. 7N He| &

12
|
P

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

7,027.43

4,684.95

2,342.48

il
zr

— 0.00

%5 0.00 80.78 161.55 242.33 7323.10 403.88 484.65 565.43 646.20
-2,342.48

-4,684.95

-7,027.43

-9,369.90 -

KR4201Q93407-2020-09 &340

13,685.00

10,263.75

6,842.50

3,421.25

— O-OO T T T L T T T 1
or 0.00 85.00 170.00 255.00 340.00% 425.00 510.00 595.00 680.00




!

-3,421.25

-6,842.50

-10,263.75

-13,685.00

vov.vw

KR4201Q93423-2020-09 =342.5

3,853.13

2,889.84

1,926.56

963.28

.00

85.63 171.25 256.88 3425 428.13 513.75 599.38 685.00

-963.28

-1,926.56

-2,889.84

-3,853.13

KR4301Q93223-2020-09 ¥£322.5

1,128.75

846.56

564.38

282.19

0.00

0.

-282.19

-564.38

~

D0

T T T T T T T 1

80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00




-846.56

-1,128.75
74
KR4301Q93256-2020-09 3325
3,006.25
2,254.69
1,503.13
751.56
&
;E 0.00 T T T T T T T 1
2|5 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
-751.56
-1,503.13
-2,254.69
-3,006.25
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101Q90009 2020-09 FATI200K| 42 750
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 750 750 750 750 750 750 750
-5.33% -500 -500 -500 -500 -500 -500 -500
-2.67% -250 -250 -250 -250 -250 -250 -250
0% 0 0 0 0 0 0 0
2.67% 250 250 250 250 250 250 250
5.33% 500 500 500 500 500 500 500
8.00% 750 750 750 750 750 750 750
KR4201Q93407 2020-09 2340 670
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 329 309 286 259 229 196 162
-5.33% 293 264 232 196 159 120 79
-2.67% 234 195 154 111 67 21 25



0% 145 98 49 0 -50 -101 -152
2.67% 21 -32 -86 -139 -193 -247 -302
5.33% -140 -196 -252 -307 -363 -419 -475
8.00% -340 -394 -449 -504 -559 -615 -670
KR4201Q93423 2020-09 &3425 181
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 85 80 74 67 59 51 41
-5.33% 76 69 60 51 41 31 19
-2.67% 62 52 41 29 17 5 -8
0% 39 27 13 0 -14 -28 -42
2.67% 8 -7 -22 -37 -52 -67 -82
5.33% -35 -50 -66 -81 -97 -113 -128
8.00% -87 -103 -118 -134 -150 -165 -181
KR4301Q93223 2020-09 #3225 68
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 63 63 64 65 66 67 68
-5.33% 35 36 38 39 41 42 44
-2.67% 11 13 15 17 19 21 23
0% -7 -5 -2 0 2 5 7
2.67% -18 -16 -14 -12 -10 -8 -5
5.33% -23 -22 -21 -19 -18 -16 -14
8.00% -26 -25 -24 -23 -22 -21 -20
KR4301Q93256 2020-09 #325 188
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 176 177 179 180 183 185 188
-5.33% 101 104 107 110 114 118 122
-2.67% 34 39 44 49 54 59 65
0% -18 -12 -6 0 6 12 18
2.67% -52 -47 -41 -35 -29 -23 -18
5.33% -71 -67 -62 -58 -53 -48 -43
8.00% -79 -77 -74 -71 -68 -64 -60
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N o

MY >
ne me

32

N O
A S3t HE
w7 7158 49453
w7 S3t HE

2. 7N He| &

10

EE

3. ALt 2E 2o HF(E=H0 =)
FX21020K01 KRW/USD 18-08-20E
FX21020K01 KRW/USD 18-08-20E
FX21020K03 KRW/USD 26-08-20E
FX21020K03 KRW/USD 26-08-20E
FX21020MO( KRW/USD 26-08-20E
FX21020M02 KRW/USD 26-08-20E
FX21020M0: KRW/USD 14-09-20E
FX21020M0: KRW/USD 14-09-20E
FX21020M0! KRW/USD 22-09-20E
FX21020M0! KRW/USD 22-09-20E
FX21020N04 KRW/USD 24-08-20E
FX21020N04 KRW/USD 24-08-20E
FX21020NO€ KRW/USD 03-11-20E
FX21020N0€e KRW/USD 03-11-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q0z KRW/USD 26-10-20E
IEOOBD8RGM75
IEOOBHNZKL13

-476,633 &2

20| QYo ZA|SHX
Ol 01H20| AN SAIBHX| EZ

T

4,639
1,969
2,386

985
2,556
4,023
1,704
3,313
6,910

947
2,310
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ZAY  2020-08-14
J|Z=2  2020-08-13
A OFEKRX30091%] A B (FA]-TH E)
L Hef=
At #715d  MdE 0 0 0 ELy
A w158 ME 2,092 0 2,092 Fuj
2 BIIAIEe| 29 7E
KR4108Q90004-2020-09 KRX300 M 2
2,091.88
1,568.91
1,045.94
522.97
=
T 000 . . : . : . .
e 0.00 373.55 747.10 1,120.65.%,494.20 1,867.75 2,241.30 2,614.85 2,988.40
522,97
-1,045.94
11,568.91
-2,091.88 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (THe[-E4HR)
KR4108Q90004 2020-09 KRX300 42 168
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -168 -168 -168 -168 -168 -168 -168
-5.33% -112 112 112 112 112 112 112
-2.67% -56 56 56 56 -56 56 56
0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 112 112 112 112 112 112 112
8.00% 168 168 168 168 168 168 168
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Al 2020-08-14
7| 2020-08-13

H20E2|  (H)(X|H =&-THE X ZHE E)
1. A=

2. 7N He| &
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