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VGZ0-EURO STOXX 50 Dec20
461.00

345.75

230.50

115.25

— 0-00 T T T 1 T T T
?{5 0.00 827.00 1,654.00 2,481.00,3,308.00 4,135.00 4,962.00 5,789.00 6,616.00

-115.25

-230.50

-345.75

-461.00 -
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HCUO-HSCEI Futures Sep20

563.73

375.82

187.91

— 0.00 .

?{5 0.00 2,450.25 4,900.50 7,350.75,9,801.00 12,251.2514,701.5017,151.7519,602.00

-187.91
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-751.64 -
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M 2,486 0 2,486 LY

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

134,719.22

89,812.81

44,906.41

— 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

-44,906.41
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-179,625.63
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61,188.75

45,891.56

30,594.38

15,297.19
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15.00 393.75 472.50 551.25

157.50 236%
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-15,297.19
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Ch Q8K Ol
KR4201QA3154 2020-10 2315 4,123

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 2,584 2,435 2,276 2,108 1,933 1,753 1,569
5.33% 2,165 1,973 1,777 1,577 1,373 1,168 960
2.67% 1,536 1317 1,097 876 655 433 212
0% 677 451 226 0 226 452 678
2.67% 408 617 830  -1,046  -1264 1,483 1,704
5.33% 1,690  -1,867  -2,053  -2247  -2,446 2,649 2,856
8.00% 3128  -3266  -3418  -3581  -3,755 3,935 4,123
KR4201QA3170 2020-10 2317.5 11,178

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 6,703 6,322 5,908 5,466 5,002 4,519 4,022
-5.33% 5,681 5,174 4,649 4,110 3,559 3,000 2,433
2.67% 4,106 3,507 2,903 2,296 1,687 1,075 462
0% 1,902 1,268 634 0 634 1,267 -1,901
2.67% 935 -1542 2155 2773  -3,395 4,019 4,645
5.33% 4345  -4875 5424  -5989  -6,567 7,154 7,749
8.00% 8225  -8648  -9107  -9594  -10104  -10633  -11,178
KR4301QA3153 2020-10 £315 3,566

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 3314 -3339 3371  -3411  -3457 3,509 3,566
-5.33% 1,800  -1,863  -1932  -2007  -2,086 2,168 2,254
2.67% 540 641 744 -848 952 -1,058 1,164
0% 326 218 109 0 -109 219 -329
2.67% 789 710 626 538 446 352 255
5.33% 977 936 887 831 768 700 627
8.00% 1,033 1,018 997 968 932 890 842
KR4301QA3179 2020-10 %317.5 1,081

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1,022 1,027 -1,034  -1,043  -1,054 -1,067 -1,081
-5.33% -575 -590 -607 -625 -646 -667 -690
2.67% -188 215 242 -270 299 328 357
0% 96 64 32 0 -32 64 -96
2.67% 261 235 208 180 151 122 92
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HCUO-HSCEI Futures Sep20

1,180.28

786.85

393.43

?{5 0.00 2,450.25 4,900.50 7,350.75,9,801.0012,251.2514,701.5017,151.7519,602.00
-393.43

-786.85

-1,180.28

-1,573.71 -

HCVO0-HSCEI Futures Oct20
73.35

55.01

36.67

18.34
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0.00

2,449.50 4,899.00 7,348.50,9,798.00 12,247.5014,697.0017,146.5019,596.00

-36.67

-55.01

-73.35
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226.83

151.22

75.61
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-151.22

-226.83

-302.43

1,908.93

1,431.70
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OESXUO0-C3250-EURO STOXX 50
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fh—fr 0.00 T T T L, T T T
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-637.31
-1,274.61
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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
428.14 /
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-1,284.42
-1,712.56
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= /
;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
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-384.39 /
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260105SQPXSG EURO Covered CALL STRATEGY
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FX21020N01 KRW/EUR 25-09-20E

FX21020N03 KRW/EUR 25-09-20E

FX21020U01 EUR/KRW 25-09-20E
OESXUO0-C3ZzEURO STOXX 50
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2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
7,284.54
4,856.36
2,428.18
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.61 159.23 238.84 318.45 398.06 477.68 557.29 636.90
-2,428.18
-4,856.36
-7,284.54
-9,712.73 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 777
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =777 =777 =777 =777 =777 =777 =777
-5.33% -518 -518 -518 -518 -518 -518 -518
-2.67% -259 -259 -259 -259 -259 -259 -259
0% 0 0 0 0 0 0 0
2.67% 259 259 259 259 259 259 259
5.33% 518 518 518 518 518 518 518
8.00% 777 777 777 777 777 777 777
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KR4101QC0001-2020-12 B A L|200X| =M S
716.51
477.68
238.84
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.61 159.23 238.84 .7318.45 398.06 477.68 557.29 636.90
-238.84
-477.68
-716.51
-955.35 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 76
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -76 -76 -76 -76 -76 -76 -76
-5.33% -51 -51 -51 -51 -51 -51 -51
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 51 51 51 51 51 51 51
8.00% 76 76 76 76 76 76 76
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KR4101QC0001-2020-12 B A L|200X| =M S
298.55
199.03
99.52
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.61 159.23 238.84 .7318.45 398.06 477.68 557.29 636.90
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-298.55
-398.06 -
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3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 32
7| Z=Xibe| HESd
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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0 ZHLH
8,996 ELf
-13,836 EtLY

0.00

-2,249.05

-4,498.11

-6,747.16

-8,996.21

990.00

79.61 159.23 238.84 7318.45 398.06 477.68 557.29 636

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
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.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
&
;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. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT200K| 42 720
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 720 720 720 720 720 720 720
-5.33% -480 -480 -480 -480 -480 -480 -480
-2.67% -240 -240 -240 -240 -240 -240 -240
0% 0 0 0 0 0 0 0
2.67% 240 240 240 240 240 240 240
5.33% 480 480 480 480 480 480 480
8.00% 720 720 720 720 720 720 720
KR4201QA3303 2020-10 2330 51
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 24 22 21 19 18 16 13
-5.33% 21 19 17 15 13 10
-2.67% 17 14 11 9 6 3



0% 10 6 3 0 -3 -7 -10
2.67% -1 -4 -8 -11 -15 -18 -21
5.33% -14 -18 -21 -25 -28 -32 -35
8.00% -31 -34 -37 -40 -44 -47 -51
KR4201QA3329 2020-10 23325 750
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 333 317 297 274 248 219 188
-5.33% 300 274 245 212 178 141 103
-2.67% 239 203 164 123 80 36 -8
0% 142 96 48 0 -49 -99 -148
2.67% -1 -54 -106 -159 -212 -266 -319
5.33% -194 -248 -302 -357 -411 -465 -520
8.00% -436 -487 -538 -591 -643 -697 -750
KR4301QA3153 2020-10 %315 60
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 56 56 57 58 59 60
-5.33% 30 31 32 34 35 36 38
-2.67% 9 11 12 14 16 18 19
0% -5 -4 -2 0 2 4 6
2.67% -13 -12 -10 -9 -7 -6 -4
5.33% -16 -16 -15 -14 -13 -12 -10
8.00% -17 -17 -17 -16 -16 -15 -14
KR4301QA3179 2020-10 #3175 92
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 87 87 88 89 90 91 92
-5.33% 49 50 52 53 55 57 59
-2.67% 16 18 21 23 25 28 30
0% -8 -5 -3 0 3 5 8
2.67% -22 -20 -18 -15 -13 -10 -8
5.33% -28 -27 -26 -24 -22 -20 -18
8.00% -31 -30 -29 -28 -27 -26 -25
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) (B

[
[AE
[io

)
00
00



2020-09-21

ol
=

SAl

2020-09-18

44,170

0

44,170

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

4. it EEo| oo d=H(VaR : 99% 42| 4+F,10

olo

50

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



2020-09-21

ol
=

SAl

2020-09-18

28,533

0

28,533

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

4. it EEo| oo d=H(VaR : 99% 42| 4+F,10

olo

50

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



2020-09-21
2020-09-18

N o

MY >
ne me

Fe

e QIEH 2
M7 S3t d=
w7 QIEH  +UZH
=7 S3t M=

2. 7N He| &

10

EE

3. ALIE|2E 2= HEE A0 E=Y
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
FX21020U02 USD/KRW 24-11-20E
FX21020U02 USD/KRW 24-11-20E
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