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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 498 0 498

VGZ0-EURO STOXX 50 Dec20

373.65

249.10

124.55

— 0-00 T T T 1 T T T
?{5 0.00 815.75 1,631.50 2,447.25,3,263.00 4,078.75 4,894.50 5,710.25 6,526.00

-124.55

-249.10

-373.65

-498.19 -
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VGZ0 EURO STOXX 50 Dec20 40
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{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 868 0 868 ZtL|

HCVO-HSCEI Futures Oct20

651.33

434.22

217.11

— 0-00 T T T 1 T T T
4l .00  2,398.25 4,796.50 7,194.75,5,593.00 11,991.2514,389.5016,787.7519,186.00

-217.11

-434.22

-651.33

-868.44 -

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

HCVO HSCEI Futures Oct20 69
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ZA|Y  2020-10-13
J|1ZY  2020-10-12

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

Al FtEH =24 0 325,058 -325,058 EfLj
A FtEH =24 0 317,500 -317,500 AfLj

KR4201QB3179-2020-11 &317.5

242,093.75

181,570.31

121,046.88

60,523.44

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

-60,523.44

-121,046.88

-181,570.31

-242,093.75

KR4301QB3178-2020-11 5317.5

75,406.25

56,554.69

37,703.13

18,851.56

— O-OO T T T 1 T T T 1
of 0.00 79.38 158.75 238.13 7317.50 396.88 476.25 555.63 635.00

-18,851.56




-37,703.13

-56,554.69

-75,406.25 -

3. ALtE[2E P HE (F &0 dEH) |- 22
KR4201QB3179 2020-11 23175 15,469
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 10415 9670 8883 8065 7,221 6,356 5,475
-5.33% 8668 7767 6846 5910 4,963 4,006 3,042
-2.67% 6255 5249 4239 3225 2209 1192 173
0% 3133 2088 1044 0 -1,044 2,087 -3,130
2.67% 691 -1704 2725 3752  -4783 5818 6855
533% 5157  -6080  -7029  -7997  -8980 9,974 -10978
800%  -10174  -10969  -11,809  -12686  -13592  -14521  -15469
KR4301QB3178 2020-11 %3175 4,463

7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4059 4102 4156 4220  -4,293 4374 4,463
533% 2227 2318 2419 2528  -2,642 2,761 -2,884
-2.67% 672 812 955 -1100  -1,247 1395 1544
0% 473 315 158 0 158 315 473
2.67% 1176 1044 906 766 622 476 329
5.33% 1530 1445 1348 1243 1131 1013 890
8.00% 1675 ~ 1632 1576 1510 1434 1,349 1,256
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<

AT QIEH  ME 0 0 0 ELY
At s15H =M 0 0 0 &
At £3} ME 0 0 0 &tQ|
= S7=d ME 1,374 0 1,374 ELy
=2 SIEH  SM 0 3,503 -3,503 ALY
A £3} ME 118 1,284 -1,166 %tQ|

1,373.56

HCVO-HSCEI Futures Oct20

1,030.17

686.78

343.39

.00 2,398.25 4,79

6.50 7,194.75,8,593.00 11,991.2514,389.5016,787.7519,18

-343.39

-686.78

-1,030.17

-1,373.56 -

272.28

OHHIV0-C9200-HSCEI

204.21

136.14

68.07

36.00




&
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
-68.07 \
-136.14 \
-204.21 \
-272.28
74
OHHIV0-C9300-HSCEI
1,513.84
1,135.38
756.92
378.46
&
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
-378.46 \
-756.92 \
-1,135.38 \
-1,513.84
74
OHHIV0-P9200-HSCEI
204.21
136.14
68.07
&
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
_RQ N7




-00.V/ /
-136.14 /
-204.21

-272.28
74
OHHIV0-P9300-HSCEI
1,445.02
1,083.77
722.51
361.26
o
;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
-361.26 /
-722.51 /
-1,083.77
-1,445.02
74
3. AU &R ZHE (LA HFA) ER B k)
FX21020Q03 KRW/HKD 20-11-20E 103
FX21020U06 HKD/KRW 20-11-20E 9
HCVO HSCEI Futures Oct20 110
OHHIVO-C9Z HSCEI 22
OHHIVO-C9: HSCEI 121
OHHIVO-P9Zz HSCEI 22
OHHIVO-P9z HSCEI 116
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Mt 7t5H M= 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 &e|
= SIEH  ME 1,075 0 1,075
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 9,121 9,121 EtL|
E | E3} ME 0 4,200 -4,200 ZtQ|
2. Q7|A| "l £l x
OESXV0-C3275-EURO STOXX 50
2,229.74
1,486.49
743.25
=
fvr 0.00 T T T L, T T T
?{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
-743.25
-1,486.49
-2,229.74
-2,972.99
7t4
OESXV0-C3300-EURO STOXX 50
1,609.62
1,207.22

804.81




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

-402.41

-804.81

-1,207.22

-1,609.62

OESXV0-P3275-EURO STOXX 50

2,196.46

1,464.31

732.15

.00 818.75 1,637.50 2,456.25,3,275.00 4,093.75 4,912.50 5,731.25 6,550.00

-732.15

-1,464.31

-2,196.46

-2,928.62

1,207.22

804.81

402.41

0.00

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
-402.41 /
-804.81 /
-1,207.22
-1,609.62
7
VGZ0-EURO STOXX 50 Dec20
1,075.15 /
806.36 /
537.57 /
268.79
= /
;E O-OO T T T T T T 1
2|5 0.00 815.75 1,631.50 2,447.25,3,263.00 4,078.75 4,894.50 5,710.25 6,526.00
-268.79 /
-537.57 /
-806.36
-1,075.15
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 86
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217
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129
234
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ETFAOIE Y HE|X| 2 EX3EH8S

27153

7/t

= 0 0 0 ELy
= 9,739 0 9,739 Uy

KR4101QC0001-2020-12 A A | 200X| =M &

9,738.65
7,303.99
4,869.33
2,434.66
&l
T 000 . . . . . . .
e 000  79.83 15065 239.48 -319.30 399.13 47895 55878 638.60
2,434.66
-4,869.33
7,303.99
9,738.65 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THel:= 220
KR4101QC0001 2020-12 AAT|200K| 44 779
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -779 -779 779 779 779 779 -779
-5.33% 519 519 519 519 519 519 519
-2.67% -260 -260 -260 -260 -260 -260 -260
0% 0 0 0 0 0 0 0
2.67% 260 260 260 260 260 260 260
5.33% 519 519 519 519 519 519 519
8.00% 779 779 779 779 779 779 779



ot

7|1¥)

ol
=

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

1,264



2020-10-13
2020-10-12

ETFAOIEY HE| K|S B2

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 958 0 958 ZtL|
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
957.90
718.43
478.95
239.48
3
T 000 . . . . . . .
?{5 0.00 79.83  159.65 239.48 7319.30 399.13 478.95 558.78 638.60
-239.48
-478.95
-718.43
-957.90 -
74
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101QC0001 2020-12 [AI|200K| =M 2 77
7| EXpAS| HFd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -77 -77 -77 -77 -77 -77 -77
-5.33% -51 -51 -51 -51 -51 -51 -51
-2.67% -26 -26 -26 -26 -26 -26 -26
0% 0 0 0 0 0 0 0
2.67% 26 26 26 26 26 26 26
5.33% 51 51 51 51 51 51 51
8.00% 77 77 77 77 77 77 77
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Mt {715 dH M= 0 0 ZLy
ol {5 H M= 399 0 399 FUf
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
299.34
199.56
99.78
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.83  159.65 239.48 .7319.30 399.13 47895 558.78 638.60
-99.78
-199.56
-299.34
-399.13 -
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
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ZA|Y  2020-10-13
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2| C| I}QIK200(F Al = 8- R ZHR &)

=Nl
Mot {7tsd M= 0 319 -319 ZhLf
Mt S7tsd =M 5,422 4,016 1,406 ErLY
A EHE  ME 8,382 0 8,382 EHL|
A S7t5H =4 3,889 15,584 -11,695 ErL|

2. 7N He| &

12
|
P

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

8,381.63

6,286.22

4,190.81

2,095.41

%5 0.00 79.83  159.65 239.48 7319.30 399.13 47895 558.78 638.60

-2,095.41

-4,190.81

-6,286.22

-8,381.63 -

KR4201QB3328-2020-11 &332.5

7,730.63

5,153.75

2,576.88

— O-OO T T T L T T T 1
or 0.00 83.13 166.25 249.38 332.50N 415.63 49875 581.88 665.00




! -

-2,576.88

-5,153.75

-7,730.63

-10,307.50

KR4201QB3351-2020-11 &335

5,276.25

3,957.19

2,638.13

1,319.06
&
=
4 0.00
ol
A
-1,319.06

-2,638.13
-3,957.19

-5,276.25

0.

83.75 167.50 251.25 335.0 418.75 502.50 586.25 670.00

N

N

™

KR4301QB3152-2020-11 3315

78.75

59.06

39.38

~

of 000 7875

T T T T T T 1

157.50 236.25 315.00 393.75 472.50 551.25 630.00




-59.06

-78.75
71
KR4301QB3178-2020-11 5317.5
3,810.00
2,857.50
1,905.00
952.50
.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
-952.50
-1,905.00
-2,857.50
-3,810.00
7t
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 670
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 670 670 670 670 670 670 670
-5.33% 447 447 447 447 447 447 447
-2.67% 223 223 223 223 223 223 223
0% 0 0 0 0 0 0 0
2.67% 223 223 223 223 223 223 223
5.33% 447 447 447 447 447 447 447
8.00% 670 670 670 670 670 670 670
KR4201QB3328 2020-11 23325 540
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 294 274 251 226 199 170 140
-5.33% 257 230 201 169 137 103 68
-2.67% 201 167 131 95 57 19 20



0% 122 82 41 0 -41 -83 -125
2.67% 15 -28 -72 -115 -159 -203 -247
5.33% -118 -163 -207 -252 -296 -341 -385
8.00% -279 -322 -365 -408 -452 -496 -540
KR4201QB3351 2020-11 =335 266
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 139 130 119 107 94 80 65
-5.33% 123 110 96 81 65 48 31
-2.67% 97 81 63 45 27 8 -12
0% 60 41 20 0 -21 -42 -63
2.67% 10 -12 -34 -56 -78 -100 -122
5.33% -54 -76 -99 -122 -145 -167 -190
8.00% -131 -154 -176 -198 -221 -244 -266
KR4301QB3152 2020-11 315 4
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 4
-5.33% 2 2 2 2 3 3 3
-2.67% 1 1 1 1 1 1 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301QB3178 2020-11 #3175 225
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 205 207 210 213 217 221 225
-5.33% 113 117 122 128 133 139 146
-2.67% 34 41 48 56 63 70 78
0% -24 -16 -8 0 8 16 24
2.67% -59 -53 -46 -39 -31 -24 -17
5.33% -77 -73 -68 -63 -57 -51 -45
8.00% -85 -82 -80 -76 -72 -68 -63
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2020-10-13
2020-10-12

N o

MY >
ne me

78
A5 Q153 +9453 0 0 0
A £ d= 0 0 0 %e|
=) EP e TN+ 117,999 0 117,999
= £3} ME 287273 417,894  -130,621 &
2. B7|AI MO 2YRE
3. ALt 2E 2o HF(E=H0 =) (EHel =22l
FX21020N0O€ KRW/USD 03-11-20E 3,211
FX21020N0O€ KRW/USD 03-11-20E 6,697
FX21020Q02z KRW/USD 26-10-20E 917
FX21020Q02 KRW/USD 26-10-20E 2,239
FX21020Q03 KRW/USD 24-11-20E 3,532
FX21020Q03 KRW/USD 24-11-20E 1,651
FX21020Q04 KRW/USD 24-11-20E 6,018
FX21020Q04 KRW/USD 24-11-20E 1,514
FX21020Q0€ USD/KRW 24-11-20E 642
FX21020U00 USD/KRW 24-11-20E 275
FX21020U02 KRW/USD 26-10-20E 2,312
FX21020U02 KRW/USD 26-10-20E 1,908
FX21020U02 USD/KRW 24-11-20E 2,752
FX21020U02 USD/KRW 24-11-20E 5,881
FX21020U02 USD/KRW 24-11-20E 3,165
FX21020U03 USD/KRW 03-11-20E 1321
FX21020U03 USD/KRW 26-10-20E 1,229
FX21020U03 USD/KRW 03-11-20E 5,376
FX21020U03 USD/KRW 26-10-20E 1,101
FX21020U04 USD/KRW 26-10-20E 1,101
FX21020U04 KRW/USD 26-10-20E 954
FX21020U04 KRW/USD 26-10-20E 2,477
FX21020U06 USD/KRW 03-11-20E 138

IEOOBD8RGM75 *EE=E
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of 012480 U0 SAISHA| &
IEOOBHNZKL13 * =
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X 7ELAE0 012 20| AN SAIBHA| ¢
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A OFEKRX300Q1E A 1 (= A]- T} )

e
w7

27153

7/t

= 0 0 0 ELy
= 2,069 0 2,069 FLY

BN AR
KR4108QC0004-2020-12 KRX300 M
1,551.90
1,034.60
517.30
=
T 000 . . : . : . .
e 0.00  369.50 739.00 1,108.50%,478.00 1,847.50 2,217.00 2,586.50 2,956.00
517.30
-1,034.60
-1,551.90
-2,069.20 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4108QC0004 2020-12 KRX300 42 166
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -166 -166 -166 -166 -166 -166 -166
-5.33% 111 111 111 111 111 111 111
-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% 111 111 111 111 111 111 111
8.00% 166 166 166 166 166 166 166
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2020-10-13
2020-10-12

H20E2| 9 (H)(MA S 3T ZHE &)

N o

MY >
ne me

7=
Ayt fFt5d  F=ABHA 0 0 0
Al-pt =3t M 0 0 0 &
A s7t5d =943 #H 3,791 0 3,791
= E3} Me 424 5,723 -5,298 Q)
2. W7|A|"He &7 E
3. AlLt2| 2 & XZHE (X&) (T EH BRI
FX21020U02 KRW/USD 13-10-20E 159
FX21020U03 KRW/USD 21-10-20E 45
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