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

VGUO-EURO STOXX 50 Sep20

339.73

226.49

113.24

— 0-00 T T T 1 T T T
4l 0.00 829.75 1,659.50 2,489.25,3,319.00 4,148.75 4,978.50 5,808.25 6,638.00

-113.24

-226.49

-339.73

-452.98 -
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27153
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752 0 752 EHLY

HCUO-HSCEI Futures Sep20

564.24

376.16

188.08

— 0.00 .

4l 0.00 2,453.75 4,907.50 7,361.25,9,815.00 12,268.7514,722.5017,176.2519,630.00

-188.08

-376.16

-564.24

-752.32 -
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Mt FHEH =
ol S7tsd =M 0 329,032 -329,032 AL

M 5,408 0 5,408 ALy

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
o 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

183,594.38

137,695.78

91,797.19

45,898.59

— O-OO T T T L T T T
of 0.00 79.38 158.75 238.13 317.50\,.396.88 476.25 555.63 635.00

-45,898.59




-91,797.19

-137,695.78

-183,594.38

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



-18,256.25 1

3. A|Lt2| 2

H EYTTHS @A A YIY)

=2 =" [ = =
KR4201QA3154 2020-10 2315 4,383

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 3,054 2,863 2,664 2,460 2,251 2,039 1,824
-5.33% 2,493 2,267 2,038 1,808 1,577 1,344 1,111
2.67% 1,713 1471 1,229 987 746 504 262
0% 712 476 239 0 240 480 721
2.67% 494 705 922 1144  -1370 -1,599 -1,830
5.33% 1,871 2045 2231 2427  -2,631 -2,840 -3,055
8.00% 3380  -3514  -3665  -3829  -4,005 4,190 4,383
KR4201QA3170 2020-10 2317.5 12,209

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 8,212 7,697 7,157 6,597 6,022 5,433 4,835
-5.33% 6,775 6,149 5,513 4,871 4,222 3,569 2,913
2.67% 4737 4,049 3,361 2,673 1,984 1,295 607
0% 2,069 1,382 692 0 -693 -1,386 -2,081
2.67% 1,195 1,826  -2471  -3126  -3,789 4,458 5,132
5.33% 4975  -5510  -6074  -6661  -7,267 7,887 -8,520
8.00% 9163  -9584  -10,049 -10550  -11,080  -11634  -12,209
KR4301QA3153 2020-10 £315 3,284

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 2848  -2904  -2968  -3039  -3115 3,197 3,284
5.33% 1418  -1517  -1621  -1,727  -1836 1,947 22,058
2.67% 1336 -459 583 706 -830 954 1,077
0% 332 224 113 0 115 231 349
2.67% 658 590 513 429 340 247 149
5.33% 782 750 708 658 600 534 463
8.00% 819 807 789 764 731 692 645
KR4301QA3179 2020-10 %317.5 1,005

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% -896 -909 924 -942 961 -982 -1,005
-5.33% -466 -491 518 546 576 -605 636
2.67% 124 158 193 228 264 -299 334
0% 102 68 34 0 35 -69 -104
2.67% 221 197 172 145 117 87 57
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P QIEH M8 0
A7 QI3 g4
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4
o
oS O O
o
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'
-
-

= 0 &9l
=4 R7t5H M= 1,575 0 1,575 ZhL|

= A 0 4416 4,416 R
= 0 1,320 -1,320 &9

HCUO-HSCEI Futures Sep20
1,575.13

1,181.35

787.57

393.78

?{5 0.00 2,453.75 4,907.50 7,361.25,9,815.0012,268.7514,722.5017,176.2519,630.00
-393.78

-787.57

-1,181.35

-1,575.13 -

OHHIUO0-C101-HSCEI
307.28

230.46

153.64

76.82




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

N

-153.64 \

-230.46

-307.28

OHHIUO0-C102-HSCEI

1,861.95

1,396.46

930.97

465.49

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

-1,396.46 \

-1,861.95

OHHIUO0-P101-HSCEI

307.28

230.46

153.64

76.82

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




=-7/90.04 /
-153.64 /
-230.46

-307.28
7%
OHHIUO0-P102-HSCEI
1,939.53
1,454.65
969.77
484.88
&
;E 0.00 T T T T T T 1
2& 0.00 2,550.00 5,100.00 7,65%0.0012,750.0015,300.0017,850.0020,400.00
-484.88 /
-969.77 /
-1,454.65
-1,939.53
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-e kRl
FX21020Q03 KRW/HKD 20-11-20E 106
HCUO HSCEI Futures Sep20 126
OHHIUO-C1(HSCEI 25
OHHIUO-C1(HSCEI 149
OHHIUO-P1( HSCEI 25
OHHIUO-P1( HSCEI 155
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Al 2020-09-16
7= 2020-09-15

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 769 0 769
el SI5dH  ag 8,930 0 8,930 At
A 7153 =24 0 8,681 -8,681 EtL
A E3} ME 491 5,275 -4,785 Q|
2. Q7|A| "l £l x
OESXU0-C3250-EURO STOXX 50
2,596.28
1,947.21
1,298.14
649.07
=
fvr 0.00 T T T L, T T T
2{5 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
-649.07
-1,298.14
-1,947.21
-2,596.28
7t4
OESXU0-C3275-EURO STOXX 50
1,744.17
1,308.13

872.08




-872.08

-1,308.13

-1,744.17

1,947.21

1,298.14

649.07

-649.07

-1,298.14

-1,947.21

-2,596.28

1,744.17

1,308.13

872.08

436.04

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
-436.04 /
-872.08 /
-1,308.13
-1,744.17
7424
VGUO-EURO STOXX 50 Sep20
768.59 /
576.45 /
384.30 /
192.15
& /
;E 0-00 T T T T T T 1
2|5 0.00 829.75 1,659.50 2,489.25,3,319.00 4,148.75 4,978.50 5,808.25 6,638.00
1192.15 /
-384.30 /
-576.45
-768.59
7424
3. AUE|E 2 ZHS(Z =L E=A) (Bl

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

VG

uo EURO STOXX 50 Sep20

[ACL
[Ho

243

135

39
208
140
208
140
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ZA|Y  2020-09-16
J|&  2020-09-15

ETFAOIEY K| X| 285X

)
Al FtEH M= 0 81 -81 EfLY
= o=zl M2 10,470 0 10,470 RtLf
2. OF7|A|®™o| 2ol x
KR4101QC0001-2020-12 A A 1| 200X| =M &
7,852.41
5,234.94
2,617.47
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.54 161.08 241.61 322.15 402.69 483.23 563.76 644.30
-2,617.47
-5,234.94
-7,852.41
-10,469.88 -
3. AIL}2| 2 £ ZHE (X L& A0 d =) (TH- 4 okR)
KR4101QC0001 2020-12 RAL200K|$ME 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% -560 -560 -560 -560 -560 -560 -560
-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% 560 560 560 560 560 560 560
8.00% 841 841 841 841 841 841 841
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ETFAOIE Y H2|X| 25X

)
At w158 M= 0 0 o0&
A w158 ME 1,047 0 1,047 ZLy
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 A A 1| 200X| =M &
1,046.99
785.24
523.49
261.75
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.54 161.08 241.61 732215 402.69 483.23 563.76 644.30
-261.75
-523.49
-785.24
-1,046.99 -
714
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 [ALO|200K| =M= 84
7| BXHatol HE
74 -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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A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt e 0 0 0 ZLy
ol F7t5H 403 0 403 AL
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
402.69
302.02
201.34
100.67
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.54 161.08 241.61 7322.15 402.69 483.23 563.76 644.30
-100.67
-201.34
-302.02
-402.69 -
74
3. AlL2| 2 SR xHE(E 2 Ao AT ) (ECEE)
KR4101QC0001 2020-12 [AI|200K| =M 2 32
7| EXpAS| HFd
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% -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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9,100.74

6,825.55

4,550.37

2,275.18

0.00

35
e
A7
7
=7

FtEH M= 0 81
/7153 24 83 0
f7t3H  ME 9,101 0
ft5H =M 2,532 16,368

12
|
P

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

-81 EHLY
83 ErL

9,101 ZEtLY
-13,836 LY

0.00

-2,275.18

-4,550.37

-6,825.55

-9,100.74

990.00

80.54 161.08 241.61 7322.15 402.69 483.23 563.76 644

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

.30

.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
11,533.59
7,689.06
3,844.53
&
=
;’ 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
-3,844.53 \
-7,689.06 \
-11,533.59 \
-15,378.13
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
7t
KR4301QA3179-2020-10 5317.5
1,508.13
1,131.09
754.06
377.03
.I'::J
;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
7t4
3. AlLt2| @ 2o PEHEE & Ao A ) SEIETTIEY
KR4101QC0001 2020-12 AAT200K| 42 731
7| EXHAtO| HE A
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 731 731 731 731 731 731 731
-5.33% 487 487 487 487 487 487 487
-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% 487 487 487 487 487 487 487
8.00% 731 731 731 731 731 731 731
KR4201QA3303 2020-10 2330 56
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 31 29 27 25 22 20 17
-5.33% 27 24 21 19 16 13
-2.67% 20 17 14 10 7 4



0% 11 7 4 0 -4 -7 -11
2.67% -2 -5 -9 -13 -17 -20 -24
5.33% -17 -21 -24 -28 -32 -35 -39
8.00% -35 -39 -42 -45 -49 -52 -56
KR4201QA3329 2020-10 23325 832
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 438 412 383 351 316 278 239
-5.33% 383 347 308 266 223 178 131
-2.67% 295 248 200 150 100 48 -4
0% 165 110 55 0 -56 -112 -168
2.67% -12 -71 -129 -187 -245 -303 -361
5.33% -238 -295 -352 -409 -467 -525 -583
8.00% -508 -559 -612 -666 -721 =777 -832
KR4301QA3153 2020-10 %315 53
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 46 47 48 49 50 52 53
-5.33% 23 25 26 28 30 32 33
-2.67% 5 7 9 11 13 15 17
0% -5 -4 -2 0 2 4 6
2.67% -11 -10 -8 -7 -6 -4 -2
5.33% -13 -12 -11 -11 -10 -9 -8
8.00% -13 -13 -13 -12 -12 -11 -10
KR4301QA3179 2020-10 #3175 83
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 74 75 76 78 79 81 83
-5.33% 38 41 43 45 48 50 53
-2.67% 10 13 16 19 22 25 28
0% -8 -6 -3 0 3 6 9
2.67% -18 -16 -14 -12 -10 -7 -5
5.33% -22 -21 -20 -19 -17 -15 -13
8.00% -24 -23 -23 -22 -21 -20 -19
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) (B
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[AE
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2. 7N He| &

A 1T
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FX21020M0: KRW/USD 22-09-20E
FX21020M0! KRW/USD 22-09-20E
FX21020N0O€ KRW/USD 03-11-20E
FX21020N0€e KRW/USD 03-11-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q03 KRW/USD 24-11-20E
FX21020Q02 KRW/USD 24-11-20E
FX21020Q04 KRW/USD 24-11-20E
FX21020Q04 KRW/USD 24-11-20E
FX21020Q0€ USD/KRW 24-11-20E
FX21020U00 USD/KRW 24-11-20E
FX21020U02 KRW/USD 26-10-20E
FX21020U02 KRW/USD 26-10-20E
FX21020U02 USD/KRW 24-11-20E
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