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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 453 0 453

VGUO-EURO STOXX 50 Sep20
453.28

339.96

226.64

113.32

— 0-00 T T T 1 T T T
?{5 0.00 830.25 1,660.50 2,490.75,3,321.00 4,151.25 4,981.50 5,811.75 6,642.00

-113.32

-226.64

-339.96

-453.28 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGUO EURO STOXX 50 Sep20 36
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7 2 CH &

748.24

561.18

374.12

187.06

— 0.00

<A

-187.06

-374.12

-561.18

-748.24

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

27153

d= 0 0 0 YU
7rEd d=

748 0 748 LY

HCUO-HSCEI Futures Sep20

.00  2,440.75 4,881.50 7,322.25,5,763.00 12,203.7514,644.5017,085.2519,526.00

HCUO
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Mt FHEH =
ol S7tsd =M 0 334,588 -334,588 AfLY

ol 0 0 0 YU

KR4201QA3154-2020-10 =315

64,023.75

48,017.81

32,011.88

16,005.94

— O-OO T T T L T T T
2|'J- 0.00 78.75 157.50 236.25 315.00%_393.75 472.50 551.25 630.00

-16,005.94

-32,011.88

-48,017.81

-64,023.75

KR4201QA3170-2020-10 =317.5

141,862.97

94,575.31

47,287.66

— O-OO T T T L T T T
2|'J- 0.00 79.38 158.75 238.13 317.50\,.396.88 476.25 555.63 635.00

-47,287.66




-94,575.31

-141,862.97

-189,150.63

KR4301QA3153-2020-10 %315

63,157.50

47,368.13

31,578.75

15,789.38

.00

78.75

15.00 393.75 472.50 551.25

157.50 236%

630.00

-15,789.38

-31,578.75

-47,368.13

-63,157.50

KR4301QA3179-2020-10 %317.5

13,692.19

9,128.13

4,564.06

.00

79.38

158.75 238.13 17.50 396.88 476.25

555.63

635.00

-4,564.06

e

-9,128.13

-13,692.19

yd

yd
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3. A|Lt2| 2
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(EHl-eyat

o

\
J

=2 =" = =

KR4201QA3154 2020-10 2315 4,269

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 2,905 2,719 2,524 2,322 2,114 1,903 1,688
-5.33% 2,392 2,168 1,940 1,709 1477 1,243 1,009
2.67% 1,673 1427 1,182 936 690 444 198
0% 738 493 247 0 247 495 742
2.67% -400 625 856  -1,090  -1,327 1,566 -1,807
5.33% 1,714 -1,906  -2109  -2320  -2,537 -2,760 -2,986
8.00% 3169  -3322  -3490  -3671  -3,862 4,062 4,269
KR4201QA3170 2020-10 2317.5 12,238

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 8,035 7,521 6,976 6,407 5,819 5,216 4,600
-5.33% 6,685 6,048 5,398 4,738 4,069 3,394 2,715
2.67% 4,753 4,039 3,323 2,606 1,887 1,168 448
0% 2,197 1,465 733 0 733 1,466 -2,199
2.67% 967  -1657  -2357  -3064  -3776 4,493 5,213
5.33% 4671 -5274  -5901  -6548  -7211 7,886 -8,570
8.00% 8817  -9307  -9839 -10403  -10994  -11607  -12,238
KR4301QA3153 2020-10 £315 3,459

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 3054  -3103  -3161  -3226  -3,298 3376 3,459
-5.33% 1,580  -1673  -1771  -1874  -1979 2,087 2,198
2.67% 411 536 661 786 912 1,037 1,163
0% 364 244 123 0 123 248 1372
2.67% 780 695 603 505 403 298 189
5.33% 958 912 856 792 721 643 559
8.00% 1,018 999 972 936 893 842 784
KR4301QA3179 2020-10 %317.5 1,051

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% -950 961 975 991 -1,009 -1,029 -1,051
-5.33% -511 534 -559 -586 614 -643 673
2.67% 147 -181 216 251 286 321 357
0% 109 73 36 0 -37 73 110
2.67% 256 228 198 168 136 103 70
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P QIEH M8 0
A7 QI3 g4
_ﬁ]_

4
o
oS O O
o
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'
-
-

= 0 &9
=4 Rt5H  ME 1,567 0 1,567 ZrL|

= M 0l 4,433 4,433 RHLY
3 0 1,326 11,326 &9

HCUO-HSCEI Futures Sep20
1,566.58

1,174.94

783.29

391.65

?{5 0.00 2,440.75 4,881.50 7,322.25,9,763.00 12,203.7514,644.5017,085.2519,526.00
-391.65

-783.29

-1,174.94

-1,566.58 -

OHHIUO0-C101-HSCEI
308.45

231.34

154.23

77.11




S 0.00 T T T T T T
of 0.00 2,525.00 5,050.00 7,575.00 10,100.0012,625.0015,150.0017,675.0020,2(

00.00

-77.11 \

-154.23 \

-231.34

-308.45

OHHIUO0-C102-HSCEI

1,869.05

1,401.79

934.52

467.26

of 0.00 2,550.00 5,100.00 7,650.0010,200.0012,750.0015,300.0017,850.0020,400.00

-1,401.79 \

-1,869.05

OHHIUO0-P101-HSCEI

308.45

231.34

154.23

77.11

S 0.00 T T T T T T
of 0.00 2,525.00 5,050.00 7,575.00,40,100.0012,625.0015,150.0017,675.0020,200.00




/7.1 /
-154.23 /
-231.34

-308.45
7%
OHHIUO0-P102-HSCEI
1,946.93
1,460.19
973.46
486.73
&
;E 0.00 T T T T T T 1
%5 0.00 2,550.00 5,100.00 7,65%0.0012,750.0015,300.0017,850.0020,400.00
-486.73 /
-973.46 /
-1,460.19
-1,946.93
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-e kRl
FX21020Q03 KRW/HKD 20-11-20E 106
HCUO HSCEI Futures Sep20 125
OHHIUO-C1(HSCEI 25
OHHIUO-C1(HSCEI 150
OHHIUO-P1( HSCEI 25
OHHIUO-P1( HSCEI 156
4. op 4 YE| Z =LY S H(VaR : 99% L E|+=F, 10U 7| E) (EFl-e 2kl
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Mt 7t5H M= 0 0 0
A LA h B 0 0 0 &
Mt FtEH =4 0 0 0Zu
Mt &3t ME 0 0 0 %9
= SIEH  ME 769 0 769
el SI5dH  ag 8,938 0 8,938 At
A f715H &M 0 8,642 -8,642 EtL]
A E3} ME 491 5,280 -4,789 Q|
2. Q7|A| "l £l x
OESXUO0-C3250-EURO STOXX 50
2,598.50
1,948.88
1,299.25
649.63
3
fvr 0.00 T T T L, T T T
gﬂ 0.00 812.50 1,625.00 2,437.50 3,250.00.4,062.50 4,875.00 5,687.50 6,500.00
-649.63
-1,299.25
-1,948.88
-2,598.50
7t4
OESXUO0-C3275-EURO STOXX 50
1,745.66
1,309.25

872.83




-872.83

-1,309.25

-1,745.66

2,598.50

1,948.88

1,299.25

649.63

-649.63

-1,299.25

-1,948.88

-2,598.50

1,699.72

1,274.79

849.86

424.93

0.00

.00

818.75 1,637.50 2,456.25 3,275.00.4,093.75 4,912.50 5,731.25 6,550.00

N

N

OESXUO0-P3250-EURO STOXX 50

.00

812.50 1,625.00 2,437.50,3,250.00 4,062.50 4,875.00 5,687.50 6,500.00

OESXUO0-P3275-EURO STOXX 50




35 0.00 818.75 1,637.50 2,456.25,3,275.00 4,093.75 4,912.50 5,731.25 6,550.00
424.93 /
-849.86 /
-1,274.79
-1,699.72
7424
VGUO-EURO STOXX 50 Sep20
769.11 /
576.84 /
384.56 /
192.28
= /
;E 0-00 T T T T T T 1
%5 0.00 830.25 1,660.50 2,490.75,3,321.00 4,151.25 4,981.50 5,811.75 6,642.00
-192.28 /
-384.56 /
-576.84
-769.11
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

FX21020U01 EUR/KRW 25-09-20E
OESXUO0-C3ZzEURO STOXX 50
OESXUO0-C3ZzEURO STOXX 50
OESXUO0-P3ZEURO STOXX 50
OESXUO0-P3ZEURO STOXX 50

VGUO EURO STOXX 50 Sep20

[ACL
[Ho

243

135

39
208
140
208
136

62
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ETFAOIEY K| X| 285X

)
Mt {715 dH M= 0 0 0 ZLy
= o124 ME 10,480 0 10,480 LY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A I|200X| =M S
10,480.00
7,860.00
5,240.00
2,620.00
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.00 160.00 240.00 .~320.00 400.00 480.00 560.00 640.00
-2,620.00
-5,240.00
-7,860.00
-10,480.00 -
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 841
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -841 -841 -841 -841 -841 -841 -841
-5.33% -561 -561 -561 -561 -561 -561 -561
-2.67% -280 -280 -280 -280 -280 -280 -280
0% 0 0 0 0 0 0 0
2.67% 280 280 280 280 280 280 280
5.33% 561 561 561 561 561 561 561
8.00% 841 841 841 841 841 841 841
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ETFAOIE Y H2|X| 25X

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,040 0 1,040 FLy
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
1,040.00
780.00
520.00
260.00
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.00 160.00 240.00 .~320.00 400.00 480.00 560.00 640.00
-260.00
-520.00
-780.00
-1,040.00 -
714
3. AlUZ| R 2= EA & A A Y) ECE L)
KR4101QC0001 2020-12 [ALO|200K| =M= 83
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -83 -83 -83 -83 -83 -83 -83
-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% 83 83 83 83 83 83 83
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A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 400 0 400 ZHLK
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
400.00
300.00
200.00
100.00
3
T 000 . . . . . . .
?{5 0.00 80.00 160.00 240.00 .7320.00 400.00 480.00 560.00 640.00
-100.00
-200.00
-300.00
-400.00 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (THS|-EH TRl
KR4101QC0001 2020-12 [ALO|200K| =M= 32
ES NI
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
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9,120.00

6,840.00

4,560.00

2,280.00

0.00

35
e
A7
7
=7

/7t53H M2 0 0
/7153 24 0 0
f7t3H  ME 9,120 0
ft5H =M 2,532 16,451

12
|
P

KR4101QC0001-2020-12 I A 1| 200X| =M E

0 ZHLH
9,120 ALY
-13,919 EbL|

0.00

-2,280.00

-4,560.00

-6,840.00

-9,120.00

990.00

80.00 160.00 240.00 ,320.00 400.00 480.00 560.00 640

KR4201QA3303-2020-10 £330

742.50

495.00

247.50

0.00

.00

82.50 165.00 24750 330.00~ 412.50 495.00

577.50

660

.00

.00



(PN PRIV [V To i

4 cvv emev mvmn e sovive o
-247.50 \\
-495.00 \
-742.50
-990.00
7t4
KR4201QA3329-2020-10 =332.5
11,595.94
7,730.63
3,865.31
&
=
;’ O-OO T T T T T T 1
%'J' 0.00  83.13 166.25 249.38 332.50\ 41563 498.75 581.88 665.00
-3,865.31 \
-7,730.63 \
-11,595.94 \
-15,461.25
7t4
KR4301QA3153-2020-10 £315
1,023.75
767.81 \
511.88 \
255.94
& \
=
;’ 0.00 T T T T T T T 1
%'J' 0.00 7875 157.50 236.25 31500 393.75 47250 551.25 630.00
-255.94




-767.81

-1,023.75
74
KR4301QA3179-2020-10 5317.5
1,508.13
1,131.09
754.06
377.03
&
;E 0.00 T T T T T T T 1
2|5 0.00 79.38 158.75 238.13 317.50 396.88 476.25 555.63 635.00
-377.03
-754.06
-1,131.09
-1,508.13
742
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101QC0001 2020-12 AAT200K| 42 732
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 732 732 732 732 732 732 732
-5.33% 488 -488 488 488 488 488 488
-2.67% 244 244 244 -244 244 244 244
0% 0 0 0 0 0 0 0
2.67% 244 244 244 244 244 244 244
5.33% 488 488 488 488 488 488 488
8.00% 732 732 732 732 732 732 732
KR4201QA3303 2020-10 2330 54
7| ERHAO| HE Y
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 29 27 25 23 21 18 15
-5.33% 25 23 20 17 14 11
-2.67% 19 16 13 10 6 3



0% 11 7 4 0 -4 -7 -11
2.67% -1 -4 -8 -12 -16 -20 -24
5.33% -15 -19 -23 -26 -30 -34 -38
8.00% -32 -36 -39 -43 -47 -50 -54
KR4201QA3329 2020-10 =3325 809
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 415 391 362 331 296 259 219
-5.33% 366 330 292 251 208 163 117
-2.67% 285 239 191 142 91 40 -13
0% 165 111 56 0 -56 -113 -170
2.67% 1 -58 -118 -177 -236 -296 -355
5.33% -210 -270 -329 -389 -449 -509 -569
8.00% -466 -521 -578 -635 -693 -751 -809
KR4301QA3153 2020-10 %315 56
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 50 50 51 52 53 55 56
-5.33% 26 27 29 30 32 34 36
-2.67% 7 9 11 13 15 17 19
0% -6 -4 -2 0 2 4 6
2.67% -13 -11 -10 -8 -7 -5 -3
5.33% -16 -15 -14 -13 -12 -10 -9
8.00% -16 -16 -16 -15 -14 -14 -13
KR4301QA3179 2020-10 #3175 87
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 79 79 81 82 83 85 87
-5.33% 42 44 46 48 51 53 56
-2.67% 12 15 18 21 24 27 29
0% -9 -6 -3 0 3 6 9
2.67% -21 -19 -16 -14 -11 -9 -6
5.33% -27 -25 -24 -22 -20 -18 -16
8.00% -29 -28 -27 -26 -25 -24 -22
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2020-09-15
2020-09-14

N o

MY >
ne me

L Hef=
T

M f7t5d AUz d 0 0 0
Al £3t M 0 0 0 el
=7 S5 $93A 254,927 0 254927
= £3} HE 181,076 431,267  -250,192 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020MO¢ KRW/USD 22-09-20E 985
FX21020M0¢ KRW/USD 22-09-20E 2,556
FX21020NOE KRW/USD 03-11-20E 3,314
FX21020NO€ KRW/USD 03-11-20E 6,912
FX21020Q02 KRW/USD 26-10-20E 947
FX21020Q02 KRW/USD 26-10-20E 2,310
FX21020Q03 KRW/USD 24-11-20E 3,645
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