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KR4101QC0001-2020-12 B A L|200X| =M S
58.12
38.74
19.37
3
T 0.00 . . : . . . .
?{5 0.00 77.49 15498 232.46 ,7309.95 387.44 46493 54241 619.90
-19.37
-38.74
-58.12
-77.49 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 6
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 -4
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 493 0 493

2. B7|AIHO| 2YRE

VGZ0-EURO STOXX 50 Dec20
492.67

369.50

246.33

123.17

— 0-00 T T T 1 T T T
?{5 0.00 804.50 1,609.00 2,413.50,3,218.00 4,022.50 4,827.00 5,631.50 6,436.00

-123.17

-246.33

-369.50

-492.67 -
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7 2 CH &

841.74

631.31

420.87

210.44

— 0.00

<A

-210.44

-420.87

-631.31

-841.74

27153

d= 0 0 0 YU
7rEd d=

842 0 842 ALY

HCVO-HSCEI Futures Oct20

.00 2,323.00 4,646.00 6,969.00,5,292.00 11,615.0013,938.0016,261.0018,584.00

3. ALIE|2E &9
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ol S7tsd =M 0 322,539 -322,539 AL
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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




-89,812.81

-134,719.22

-179,625.63

KR4301QA3153-2020-10 %315

61,188.75

45,891.56

30,594.38

15,297.19

.00

78.75

15.00 393.75 472.50 551.25

157.50 236%

630.00

-15,297.19

-30,594.38

-45,891.56

-61,188.75

KR4301QA3179-2020-10 %317.5

13,275.47

8,850.31

4,425.16

= 0.00
ol 0

.00

79.38

158.75 238.13 17.50 396.88 476.25

555.63

635.00

-4,425.16

-8,850.31

-13,275.47
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\
J
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KR4201QA3154 2020-10 2315 3,494

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,295 1,263 1,220 1,168 1,107 1,037 960
5.33% 1,191 1,123 1,044 956 861 760 652
2.67% 939 826 707 583 455 324 190
0% 445 298 149 0 -150 -301 452
2.67% -353 -508 663 818 974 -1,130 1,286
5.33% 1456 -1,590  -1,728  -1,869  -2,012 2,158 -2,306
8.00% 2,808  -2904  -3009  -3122  -37241 3,366 3,494
KR4201QA3170 2020-10 2317.5 9,243

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 3,120 3,050 2,953 2,830 2,682 2,510 2,317
-5.33% 2,904 2,745 2,555 2,339 2,099 1,839 1,562
2.67% 2,345 2,065 1,762 1,442 1,107 761 405
0% 1,191 801 403 0 407 818 1,232
2.67% 766 -1204  -1642 2079  -2517 2,954 -3391
5.33% 3587  -3988  -4397  -4810  -5229 5,650 -6,075
8.00% 7156 7461  -7,788  -8133  -8,492 8,863 29,243
KR4301QA3153 2020-10 £315 4,329

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 4310  -4310  -4311  -4313  -4316 4,322 4,329
5.33% 2711 2716 2724 2735  -2751 2,770 2,794
2.67% 1152 1,179 1212 -1249  -1292 1,337 11,387
0% 205 139 70 0 71 144 217
2.67% 1,100 1,022 945 867 789 710 632
5.33% 1,482 1,437 1,388 1,334 1,277 1,216 1,154
8.00% 1,578 1,565 1,546 1,522 1,494 1,460 1,423
KR4301QA3179 2020-10 %317.5 1,280

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1276 1276 1276 1276  -1277 1,278 -1,280
-5.33% -817 817 -819 -821 -824 -828 -833
2.67% -363 -369 375 -383 -393 404 416
0% 51 35 18 0 -19 -38 57
2.67% 353 330 307 284 261 238 215
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HCVO-HSCEI Futures Oct20

998.38
665.59
332.79
3
fh—fr 0.00 T T T J T T T
%5 0.00 2,323.00 4,646.00 6,969.00,9,292.0011,615.0013,938.0016,261.0018,584.00
-332.79
-665.59
-998.38
-1,331.17 -
7t
3. ALIE2|RE £ EZHF(X|CHE= Ao A=) (SHS|:i kel
FX21020Q03 KRW/HKD 20-11-20E 105
FX21020U06 HKD/KRW 20-11-20E 10
HCVO HSCEI Futures Oct20 106
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Mt 7t5H M= 0 0 0
Mt e = B 0 0 0 &tQ|
g FtEH =4 0 0 0 ALY
Al &3t ME 0 0 0 Ze|
= SIEH  ME 1,060 0 1,060
el SI5dH  ag 8,699 0 8,699 A9
A 7153 =24 0 9,190 9,190 EtL|
=4 E3} ME 0 4,232 -4,232 %9
2. Q7|A| "l £l x
OESXV0-C3275-EURO STOXX 50
2,995.59
2,246.69
1,497.80
748.90
3
fvr 0.00 T T T L, T T T
2{5 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
-748.90
-1,497.80
-2,246.69
-2,995.59
7t4
OESXV0-C3300-EURO STOXX 50
1,621.86
1,216.39

810.93




-810.93

-1,216.39

-1,621.86

2,950.88

2,213.16

1,475.44

737.72

-737.72

-1,475.44

-2,213.16

-2,950.88

1,621.86

1,216.39

810.93

405.46

0.00

.00

825.00 1,650.00 2,475.00 3,300.00.4,125.00 4,950.00 5,775.00 6,600.00

N

N

OESXV0-P3275-EURO STOXX 50

.00

818.75 1,637.50 2,456.25,3,275.00 4,093.75 4,912.50 5,731.25 6,550.00

OESXV0-P3300-EURO STOXX 50




35 0.00 825.00 1,650.00 2,475.00,3,300.00 4,125.00 4,950.00 5,775.00 6,600.00
-405.46 /
-810.93 /
-1,216.39
-1,621.86
7
VGZ0-EURO STOXX 50 Dec20
1,060.32 /
795.24 /
530.16 /
265.08
&l /
;E O-OO T T T T T T 1
2& 0.00 804.50 1,609.00 2,413.50,3,218.00 4,022.50 4,827.00 5,631.50 6,436.00
-265.08 /
-530.16 /
-795.24
-1,060.32
7
3. AUE|E 2 ZHS(Z =L E=A) (Bl

260105SQPXSG EURO Covered CALL STRATEGY
FX21020U05 KRW/EUR 24-12-20E

FX21020U05 KRW/EUR 24-12-20E
OESXV0-C3ZEURO STOXX 50
OESXV0-C3zEURO STOXX 50

OESXV0-P32 EURO STOXX 50
OESXV0-P33EURO STOXX 50

VGZ0 EURO STOXX 50 Dec20 85
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A w158 ME 9453 0 9453 Fuj
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 A A 1| 200X| =M &
7,090.11
4,726.74
2,363.37
=
T 000 . . . . . . .
?{5 0.00 77.49 15498 232.46 7309.95 387.44 464.93 54241 619.90
-2,363.37
-4,726.74
-7,090.11
-9,453.48 -
714
3. AlUZ| R 2= EA & A A Y) ECE L)
KR4101QC0001 2020-12 [ALO|200K| =M= 755
7| BXHatol HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -755 -755 -755 -755 -755 -755 -755
-5.33% -503 -503 -503 -503 -503 -503 -503
-2.67% -252 -252 -252 -252 -252 -252 -252
0% 0 0 0 0 0 0 0
2.67% 252 252 252 252 252 252 252
5.33% 503 503 503 503 503 503 503
8.00% 755 755 755 755 755 755 755
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KR4101QC0001-2020-12 B A L|200X| =M S
697.39
464.93
232.46
3
T 000 . . . . . . .
?{5 0.00 77.49 15498 232.46 ,7309.95 387.44 46493 54241 619.90
-232.46
-464.93
-697.39
-929.85 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 74
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -74 -74 -74 -74 -74 -74 -74
-5.33% -50 -50 -50 -50 -50 -50 -50
-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% 50 50 50 50 50 50 50
8.00% 74 74 74 74 74 74 74



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

121



=AY 2020-10-05
7|&=<  2020-09-29

A O}EKRX30001 5 A 2 5 M3}

{2l CH &
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KR4101QC0001-2020-12 B A L|200X| =M S
387.44
290.58
193.72
96.86
3
T 0.00 . . . . . . :
?{5 0.00 77.49 15498 232.46 ,7309.95 387.44 46493 54241 619.90
-96.86
-193.72
-290.58
-387.44 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 31
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
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8,523.63
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0.00

35
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/7t53H M2 0 0
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f7t3H  ME 8,524 0
ft5H =M 2,453 15,953
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KR4101QC0001-2020-12 I A 1| 200X| =M E

0 ZHLH
8,524 ELf
-13,500 EbLY

0.00

-2,130.91

-4,261.81

-6,392.72

-8,523.63

990.00

7749 15498 232.46 ,7309.95 387.44 464.93 54241 619

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

.90

.00



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
14,962.50
11,221.88
7,481.25
3,740.63
&
=
;’ 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
-3,740.63 \
-7,481.25 \
-11,221.88 \
-14,962.50
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
1,428.75
1,071.56
714.38
357.19
.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
-357.19
-714.38
-1,071.56
-1,428.75
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 681
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 681 -681 681 681 681 681 -681
-5.33% 454 454 454 454 454 454 454
-2.67% 227 227 227 227 227 227 227
0% 0 0 0 0 0 0 0
2.67% 227 227 227 227 227 227 227
5.33% 454 454 454 454 454 454 454
8.00% 681 681 681 681 681 681 681
KR4201QA3303 2020-10 2330 36
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 7 7 7 7 6 6 5
-5.33% 7 7 6 6 5 4 3
-2.67% 6 6 5 4 3 1 0



0% 4 3 2 0 -2 -3 -5
2.67% 0 -2 -4 -6 -8 -11 -13
5.33% -9 -11 -13 -16 -18 -20 -23
8.00% -21 -24 -26 -28 -31 -33 -36
KR4201QA3329 2020-10 23325 494
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 90 89 88 85 80 75 67
-5.33% 88 85 80 73 65 54 42
-2.67% 80 72 61 48 33 17 -2
0% 56 39 21 0 -22 -46 -72
2.67% 0 -26 -54 -83 -112 -143 -174
5.33% -106 -140 -174 -209 -244 -279 -314
8.00% -275 -312 -348 -385 -421 -458 -494
KR4301QA3153 2020-10 #315 72
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 72 72 72 72 72 72 72
-5.33% 45 45 46 46 46 46 47
-2.67% 19 20 20 21 22 22 23
0% -3 -2 -1 0 1 2 4
2.67% -18 -17 -16 -15 -13 -12 -11
5.33% -25 -24 -23 -22 -21 -20 -19
8.00% -26 -26 -26 -25 -25 -24 -24
KR4301QA3179 2020-10 #3175 103
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 103 103 103 103 103 103 103
-5.33% 66 66 66 66 67 67 67
-2.67% 29 30 30 31 32 33 34
0% -4 -3 -1 0 1 3 5
2.67% -29 -27 -25 -23 -21 -19 -17
5.33% -41 -39 -38 -36 -35 -33 -32
8.00% -44 -44 -43 -42 -42 -41 -40
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EE

EEEE LETE TSNP B
FX21020N0€ KRW/USD 03-11-20E
FX21020N0€e KRW/USD 03-11-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q0z KRW/USD 26-10-20E
FX21020Q02 KRW/USD 24-11-20E
FX21020Q03 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
FX21020U03 USD/KRW 03-11-20E
FX21020U03 USD/KRW 26-10-20E
FX21020U03 USD/KRW 03-11-20E
FX21020U03 USD/KRW 26-10-20E
FX21020U04 USD/KRW 26-10-20E
FX21020U04 KRW/USD 26-10-20E
FX21020U04 KRW/USD 26-10-20E
FX21020U06 USD/KRW 03-11-20E
IEOOBD8RGM75

IEOOBHNZKL13
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0 0 2o
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