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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 449 0 449

VGZ0-EURO STOXX 50 Dec20
448.51

336.38

224.26

112.13

— 0-00 T T T 1 T T T
?{5 0.00 805.75 1,611.50 2,417.25,3,223.00 4,028.75 4,834.50 5,640.25 6,446.00

-112.13

-224.26

-336.38

-448.51 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 36
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7 2 CH &

870.00

652.50

435.00

217.50

— 0.00

<A

-217.50

-435.00

-652.50

-870.00

27153

d= 0 0 0 YU
7rEd d=

870 0 870 ALY

HCVO-HSCEI Futures Oct20

.00 2,402.25 4,804.50 7,206.75,9,609.00 12,011.2514,413.5016,815.7519,218.00

3. ALIE|2E &9

HCVO

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

CELETC ST P2 (EH9l ot

o

HSCEI Futures Oct20 70

o



ZA|Y  2020-10-12
J|ZY  2020-10-08

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

Al FtEH =24 0 97,997 -97,997 ALY
ol S7tsd =M 0 159,000 -159,000 ALY

KR4201QB3153-2020-11 &315

63,000.00

47,250.00

31,500.00

15,750.00

— 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

-15,750.00

-31,500.00

-47,250.00

-63,000.00

KR4201QB3203-2020-11 320

96,000.00

72,000.00

48,000.00

24,000.00

— O-OO T T T L T T T 1
of 0.00 80.00 160.00 240.00 320.00%_400.00 480.00 560.00 640.00

-24,000.00




-48,000.00

-72,000.00
-96,000.00
717
3. ALtE[2E P HE (F &0 dEH) (Thel: 2h2)
KR4201QB3153 2020-11 2315 4,095
| ESNENETSE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 2865 2647 2418 2182 1940 1693 1,442
-5.33% 2370 2113 1851 1587 1319 1,050 778
-2.67% 1708 1426 1143 859 576 291 7
0% 871 581 290 0 -290 580 870
2.67% 137 418 702 988 -1.275 1562 -1851
533%  -1301  -1560  -1825  -209  -2370 2,648 -2,928
800%  -2601 287  -3065  -3313  -3568 3829 4095
KR4201QB3203 2020-11 2320 5,892
7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 3885 3589 3274 2943 2,600 2,246 1,885
-5.33% 3268 2907 2535 2154 1766 1373 976
-2.67% 2419 2008 1593 1175 755 333 -90
0% 1315 877 438 0 438 877 -1315
2.67% 46 486 927 -1369  -1810 2253 2,695
533%  -1653  -2071 2494 2922  -3354 3788 -4,223
800%  -3480  -3857  -4247  -4648  -5057 5471 5892
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) (Chel - 2had]
8,055
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= 0 &t
A R7t5H M= 1,376 0 1,376 ZtL|

= M 0l 3,523 -3,523 ALY
= 119 1,292 1,173 &9

HCVO-HSCEI Futures Oct20

1,032.03

688.02

344.01

?{5 0.00 2,402.25 4,804.50 7,206.75,9,609.0012,011.2514,413.5016,815.7519,218.00
-344.01

-688.02

-1,032.03

-1,376.04 -

OHHIV0-C9200-HSCEI

205.37

136.91

68.46




&
E—E 0.00 T T T T T T 1
%5 0.00  2,300.00 4,600.00 6,900.00 9,200.00.11,500.0013,800.0016,100.0018,400.00
-68.46 \
-136.91 \
-205.37 \
-273.83
74
OHHIV0-C9300-HSCEI
1,522.43
1,141.82
761.21
380.61
&
E—E 0.00 T T T T T T 1
%5 0.00 2,325.00 4,650.00 6,975.00 9,300.00.11,625.0013,950.0016,275.0018,600.00
-380.61 \
-761.21 \
-1,141.82 \
-1,522.43
74
OHHIV0-P9200-HSCEI
205.37
136.91
68.46
&
E—E 0.00 T T T T T T 1
%5 0.00  2,300.00 4,600.00 6,900.00,9,200.00 11,500.0013,800.0016,100.0018,400.00
_RR 1A




-00.40 /
-136.91 /
-205.37

-273.83
717
OHHIVO0-P9300-HSCEI
1,089.92
726.61
363.31
&
;E 0.00 T T T T T T 1
2|5 0.00 2,325.00 4,650.00 6,97%0.00 11,625.0013,950.0016,275.0018,600.00
-363.31 /
-726.61 /
-1,089.92
-1,453.23
717
3. A2 2o PRHSE N2 A4S Y) (EHSl: )
FX21020Q03 KRW/HKD 20-11-20E 103
FX21020U06 HKD/KRW 20-11-20E 10
HCVO HSCEI Futures Oct20 110
OHHIVO0-C9z HSCEI 22
OHHIV0-C9: HSCEI 122
OHHIV0-P9Z HSCEI 22
OHHIV0-P9= HSCEI 116
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iy /7123 MdE 0 0 0
iy 271534 |~ 0 0 0 &2
Al 7153 =24 0 0 0 ZLK
tlt 3t HE 0 0 0 &2
=7 SItEH  ME2 1,062, 0 1,062
A A= = 10 0 10 &9
A f715H &M 0 9,143 -9,143 EtL|
=4 E3} ME 0 4211 -4.211 =9
2. MI|A|He| ol X
OESXV0-C3275-EURO STOXX 50
2,235.17
1,490.12
745.06
=
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
-745.06
-1,490.12
-2,235.17
-2,980.23
74
OESXV0-C3300-EURO STOXX 50
1,613.54
1,210.16

806.77




-806.77

-1,210.16

-1,613.54

2,935.75

2,201.81

1,467.87

733.94

-733.94

-1,467.87

-2,201.81

-2,935.75

1,613.54

1,210.16

806.77

403.39

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

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
-403.39 /
-806.77 /
-1,210.16
-1,613.54
7
VGZ0-EURO STOXX 50 Dec20
1,062.12 /
796.59 /
531.06 /
265.53
= /
;E O-OO T T T T T T 1
2|5 0.00 805.75 1,611.50 2,417.25,3,223.00 4,028.75 4,834.50 5,640.25 6,446.00
-265.53 /
-531.06 /
-796.59
-1,062.12
7
3. A|LI2|2E =9 A XH F (X|CH =4 o A=) (TH:

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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ETFAOIEY 2| X| 25

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 9,699 0 9,699 LY
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
9,699.00
7,274.25
4,849.50
2,424.75
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.50 159.00 238.50 .”318.00 397.50 477.00 556.50 636.00
-2,424.75
-4,849.50
-7,274.25
-9,699.00 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 775
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -775 -775 -775 -775 -775 -775 -775
-5.33% -516 -516 -516 -516 -516 -516 -516
-2.67% -258 -258 -258 -258 -258 -258 -258
0% 0 0 0 0 0 0 0
2.67% 258 258 258 258 258 258 258
5.33% 516 516 516 516 516 516 516
8.00% 775 775 775 775 775 775 775
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ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 954 0 954 ELf
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
954.00
715.50
477.00
238.50
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.50 159.00 238.50 .”318.00 397.50 477.00 556.50 636.00
-238.50
-477.00
-715.50
-954.00 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (THS|-EH TRl
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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A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 398 0 398 &
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
397.50
298.13
198.75
99.38
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.50 159.00 238.50 ”318.00 397.50 477.00 556.50 636.00
-99.38
-198.75
-298.13
-397.50 -
714
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



ot

7|1¥)

ol
=

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

52



ZA|Y  2020-10-12
J|ZY  2020-10-08

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

T
Mt {715 dH M= 80 0 80 AL
Mt S7tsd =M 3,571 16,039 -12,467 ALY
A FHEH M= 8,666 0 8,666 ZrLf
= ft5H =M 3,658 15,949 -12,291 LY

2. 7N He| &

12
|
P

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

6,499.13

4,332.75

2,166.38

il
zr

— 0.00

%5 0.00 79.50 159.00 238.50 ,318.00 397.50 477.00 556.50 636.00
-2,166.38

-4,332.75

-6,499.13

-8,665.50 -

KR4201QB3328-2020-11 &332.5

6,317.50

4,738.13

3,158.75

1,579.38

— O-OO T T T L T T T 1
or 0.00 83.13 166.25 24938 332.50W 415.63 49875 581.88 665.00
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-1,579.38 \
-3,158.75 \
-4,738.13 \

-6,317.50

KR4201QB3351-2020-11 &335

7,223.44

4,815.63

2,407.81

E’ 0.00 T T T T T T 1
of 0.00 83.75 167.50 251.25 335.0 418.75 502.50 586.25 670.00

-2,407.81

-4,815.63 \
-7,223.44 \

-9,631.25

KR4301QB3178-2020-11 ¥317.5

2,778.13
2,083.59 \
1,389.06 \
694.53
= \
=
n

S— 0.00 T T T T T T T 1
2|IJ- 0.00 79.38 158.75 238.13 317.50 396.88 476.25 555.63 635.00
-694.53

-1,389.06




-2,083.59

-2,778.13
7t
KR4301QB3202-2020-11 5320
880.00
660.00
440.00
220.00
&
;E 0.00 T T T T T T 1
2|5 0.00 80.00 160.00 240.00 320.00 400.00 480.00 560.00 640.00
-220.00
-440.00
-660.00
-880.00
742
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101QC0001 2020-12 T AT|200K|4: 692
7| EXpALS| IS
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -692 -692 692 692 692 692 -692
-5.33% 461 461 461 461 461 461 461
-2.67% 231 231 231 231 231 231 231
0% 0 0 0 0 0 0 0
2.67% 231 231 231 231 231 231 231
5.33% 461 461 461 461 461 461 461
8.00% 692 692 692 692 692 692 692
KR4201QB3328 2020-11 23325 329
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 184 171 155 139 121 101 81
-5.33% 161 143 124 103 82 59 37
-2.67% 127 104 81 57 33 8 18



0% 79 53 27 0 -27 -54 -81
2.67% 16 -12 -41 -69 -98 -126 -154
5.33% -63 -92 -121 -150 -179 -208 -237
8.00% -157 -185 -214 -243 -272 -300 -329
KR4201QB3351 2020-11 =335 485
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 261 242 221 197 171 143 113
-5.33% 230 205 177 147 115 83 49
-2.67% 183 151 117 82 46 9 -29
0% 117 78 40 0 -40 -81 -121
2.67% 28 -14 -57 -99 -142 -185 -228
5.33% -84 -128 -173 -217 -261 -305 -349
8.00% -220 -263 -308 -352 -396 -440 -485
KR4301QB3178 2020-11 #3175 167
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 151 152 155 157 160 163 167
-5.33% 83 87 91 95 100 104 109
-2.67% 26 31 37 42 48 54 60
0% -19 -13 -6 0 6 13 19
2.67% -48 -43 -37 -31 -25 -19 -13
5.33% -65 -61 -56 -51 -46 -41 -36
8.00% -73 -70 -67 -64 -60 -56 -52
KR4301QB3202 2020-11 %320 55
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 50 51 51 52 53 54 55
-5.33% 29 30 31 32 33 34 36
-2.67% 9 11 13 14 16 18 20
0% -6 -4 -2 0 2 4 6
2.67% -17 -15 -13 -11 -9 -7 -5
5.33% -23 -21 -20 -18 -16 -15 -13
8.00% -26 -25 -24 -23 -21 -20 -19
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N o

MY >
ne me

78
A5 Q153 +9453 0 0 0
e =0 ME 0 0 0 &g
=7 oItz 29=yy 118,457 0 118,457
=7 £3} Nz 288902 420263  -131,361 &9
2. B7|AI MO 2YRE
3. AlLt2| 2 & XZHE (X&) (TR LI)
FX21020NO€E KRW/USD 03-11-20E 3,229
FX21020NOE KRW/USD 03-11-20E 6,735
FX21020Q0z KRW/USD 26-10-20E 923
FX21020Q0zZ KRW/USD 26-10-20E 2,251
FX21020Q03 KRW/USD 24-11-20E 3,552
FX21020Q03 KRW/USD 24-11-20E 1,661
FX21020Q04 KRW/USD 24-11-20E 6,053
FX21020Q04 KRW/USD 24-11-20E 1,522
FX21020Q0€ USD/KRW 24-11-20E 646
FX21020U00 USD/KRW 24-11-20E 277
FX21020U02 KRW/USD 26-10-20E 2,325
FX21020U02 KRW/USD 26-10-20E 1,919
FX21020U02 USD/KRW 24-11-20E 2,768
FX21020U02 USD/KRW 24-11-20E 5,914
FX21020U02 USD/KRW 24-11-20E 3,183
FX21020U03 USD/KRW 03-11-20E 1,329
FX21020U03 USD/KRW 26-10-20E 1,236
FX21020U03 USD/KRW 03-11-20E 5,407
FX21020U03 USD/KRW 26-10-20E 1,107
FX21020U04 USD/KRW 26-10-20E 1,107
FX21020U04 KRW/USD 26-10-20E 960
FX21020U04 KRW/USD 26-10-20E 2,491
FX21020U06 USD/KRW 03-11-20E 138

IEOOBD8RGM75 *EE=E
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A OFEKRX300Q1E A 1 (= A]- T} )

e I
I Q5 Ao

= 0 0 0 ELy
= 2,064 0 2,064 ELY

2. B7|AIHO| 2YRE

KR4108QC0004-2020-12 KRX300 M =

1,548.33
1,032.22
516.11
=
T 000 . . : . : . .
e 0.00 368.65 737.30 1,105.95.1474.60 1,843.25 2,211.90 2,580.55
516.11
11,032.22
-1,548.33
2,064.44 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4108QC0004 2020-12 KRX300 42 165
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -165 -165 -165 -165 -165 -165 -165
-5.33% -110 -110 -110 -110 -110 -110 -110
-2.67% -55 -55 55 -55 -55 55 55
0% 0 0 0 0 0 0 0
2.67% 55 55 55 55 55 55 55
5.33% 110 110 110 110 110 110 110

8.00% 165 165 165 165 165 165 165
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