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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 499 0 499

VGZ0-EURO STOXX 50 Dec20
498.81

374.10

249.40

124.70

— 0-00 T T T 1 T T T
?{5 0.00 816.75 1,633.50 2,450.25,3,267.00 4,083.75 4,900.50 5,717.25 6,534.00

-124.70

-249.40

-374.10

-498.81 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 40
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 744 0 744 U

HCVO-HSCEI Futures Oct20

557.85

371.90

185.95

— 0-00 T T T 1 T T T
4l .00 2,467.50 4,935.00 7,402.50,5,870.00 12,337.5014,805.0017,272.5019,740.00

-185.95

-371.90

-557.85

-743.80 -
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A iy o 2,331 0 2,331 SU

K=
=]
ol S7tsd =M 0 315,119 -315,119 ALy

KR4201QB3179-2020-11 &317.5

239,712.50

179,784.38

119,856.25

59,928.13

— 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

-59,928.13

-119,856.25

-179,784.38

-239,712.50

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 -
717
3. ALtE[2E P HE (F &0 dEH) (Thel: 2h2)
KR4201QB3179 2020-11 23175 14,789
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 9479 8824 8122 7383 6614 5,821 5,008
-5.33% 7979 7160 6315 5450 4570 3,677 2,775
-2.67% 5841 4900 3950 299 2036 1,073 108
0% 2999 1999 1000 0 -999 1,998 -2997
2.67% 554 1542 2535 -3531  -4,529 5529 -6530
533% 4773 5687  -6620  -7568  -8527 9495 10,470
800% 9573 -10368  -11202  -12066 -12956  -13865  -14,789
KR4301QB3178 2020-11 %3175 4,647
7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4316 4347 4389 4440  -4,501 4570 -4647
533% 2445 2520 2605 2,698  -2,799 2906 3018
-2.67% -802 928 -1059  -1194  -1331 1471 1612
0% 466 311 156 0 156 311 467
2.67% 1292 1149 1004 857 709 559 408
5.33% 1733 1634 1526 1410 1289 1,162 1,032
8.00% 1925 1871 1805 1728 1643 1,549 1,448
4. TP Y Eo| X[ T M0 Y3 H(VaR : 9% ME|+F,10U7|FE) (Chel - 2had]
16,811
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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 1,413 0 1,413 ZEL
=2 SIEH  SM 0 3,503 -3,503 ALY
A £3} ME 118 1,284 -1,166 %tQ|

HCVO-HSCEI Futures Oct20

1,059.50

706.33

353.17

.00 2,467.50 4,93

5.00 7,402.50,8,870.00 12,337.5014,805.0017,272.5019,74

-353.17

-706.33

-1,059.50

-1,412.66 -

272.28

OHHIV0-C9200-HSCEI

204.21

136.14

68.07

10.00




&
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 113
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 0Zu
Mt &3t ME 0 0 0 &e|
= SIEH  ME 1,076 0 1,076
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 9,156 -9,156 EtL|
A = 2f ME 0 4,176 -4,176 &9
2. Q7|A| "l £l x
OESXV0-C3275-EURO STOXX 50
2,955.65
2,216.74
1,477.83
738.91
=
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
-738.91
-1,477.83
-2,216.74
-2,955.65
7t4
OESXV0-C3300-EURO STOXX 50
1,600.24
1,200.18

800.12




-800.12

-1,200.18

-1,600.24

2,955.65

2,216.74

1,477.83

738.91

-738.91

-1,477.83

-2,216.74

-2,955.65

1,644.69

1,233.52

822.34

411.17

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
-411.17 /
-822.34 /
-1,233.52
-1,644.69
7t
VGZ0-EURO STOXX 50 Dec20
807.35 //
538.23 /
269.12
& /
;E 0.00 T T T T T T 1
?{5 0.00 816.75 1,633.50 2,450.25,3/267.00 4,083.75 4,900.50 5,717.25 6,534.00
-269.12 /
-538.23 /
-807.35
-1,076.46
7t
3.AILIE[RE 2P ZHE (AL SH) (EHI:

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

[ACL
[Ho

119
216
236
128
236
132



ot

7|1¥)

ol
=

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

1,387



2020-10-15
2020-10-14

ETFAOIEY 2| X| 25

Mt {715 dH M= 0 79 -79 U
ol {5 H M= 9,562 0 9,562 ZrL{
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
7,171.52
4,781.01
2,390.51
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.03 158.05 237.08 .~316.10 395.13 474.15 553.18 632.20
-2,390.51
-4,781.01
-7,171.52
-9,562.03 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 766
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -766 -766 -766 -766 -766 -766 -766
-5.33% -511 -511 -611 -511 -511 -611 -511
-2.67% -255 -255 -255 -255 -255 -255 -255
0% 0 0 0 0 0 0 0
2.67% 255 255 255 255 255 255 255
5.33% 511 511 511 511 511 511 511
8.00% 766 766 766 766 766 766 766



ot

7|1¥)

ol
=

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

1,243



Al 2020-10-15
J|=2  2020-10-14

ETFAOIEY HI| K| 2 EMSSH10S

e I
I Q5 Ao

= 0 0 0 ELy
= 948 0 948 ZHLY

2. B7|AIHO| 2YRE

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

711.23
474.15
237.08
=
T 0.00 . . . . . . :
e 000  79.03 15805 237.08 31610 39513 474.15 553.18 632.20
237.08
474.15
711.23
1948.30 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 AAT|200K| &M 2 76
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  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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Mt {715 dH M= 0 0 ZLy
ol {5 H M= 395 0 395 FUf
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
296.34
197.56
98.78
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.03 158.05 237.08 .7316.10 395.13 474.15 553.18 632.20
-98.78
-197.56
-296.34
-395.13 -
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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2| C| I}QIK200(F Al = 8- R ZHR &)

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 8,298 0 8,298 EtLj
=4 27158 24 3,889 15,584 -11,695 AtLY

2. 7N He| &

12
|
P

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

8,297.63

6,223.22

4,148.81

2,074.41

%5 0.00 79.03 158.05 237.08 7316.10 395.13 474.15 553.18 632.20

-2,074.41

-4,148.81

-6,223.22

-8,297.63 -

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
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 665
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 665 665 665 665 665 665 -665
-5.33% 443 443 443 443 443 443 443
-2.67% 222 222 222 222 222 222 222
0% 0 0 0 0 0 0 0
2.67% 222 222 222 222 222 222 222
5.33% 443 443 443 443 443 443 443
8.00% 665 665 665 665 665 665 665
KR4201QB3328 2020-11 23325 513
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 261 244 225 203 179 153 125
-5.33% 231 207 181 153 123 92 60
-2.67% 183 153 120 86 51 16 21



0% 114 76 39 0 -39 -79 -118
2.67% 18 -24 -65 -107 -149 -191 -233
5.33% -106 -149 -192 -235 -279 -322 -365
8.00% -257 -300 -342 -385 -427 -470 -513
KR4201QB3351 2020-11 =335 252
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 123 115 106 96 84 72 58
-5.33% 110 98 86 73 58 43 27
-2.67% 88 73 58 41 24 6 -12
0% 56 38 19 0 -19 -39 -59
2.67% 11 -9 -30 -51 -72 -94 -115
5.33% -48 -69 -91 -113 -135 -157 -179
8.00% -120 -142 -164 -186 -208 -230 -252
KR4301QB3152 2020-11 315 5
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 5 5
-5.33% 2 2 3 3 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 -1 0
5.33% -2 -2 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -1 -1 -1
KR4301QB3178 2020-11 #3175 235
ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 218 220 222 224 227 231 235
-5.33% 124 127 132 136 141 147 152
-2.67% 40 47 54 60 67 74 81
0% -24 -16 -8 0 8 16 24
2.67% -65 -58 -51 -43 -36 -28 -21
5.33% -88 -83 =77 -71 -65 -59 -52
8.00% -97 -95 -91 -87 -83 -78 -73
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2020-10-15
2020-10-14

N o

MY >
ne me

78
A5 Q153 +9453 0 0 0
e =0 ME 0 0 0 &g
=7 oItz 29=yy 119,045 0 119,045
=7 £3} Nz 287,298 417,930  -130,632 &9
2. B7|AI MO 2YRE
3. AlLt2| 2 & XZHE (X&) (TR LI)
FX21020NO€E KRW/USD 03-11-20E 3,211
FX21020NO€ KRW/USD 03-11-20E 6,698
FX21020Q0z KRW/USD 26-10-20E 918
FX21020Q0zZ KRW/USD 26-10-20E 2,239
FX21020Q03 KRW/USD 24-11-20E 3,532
FX21020Q03 KRW/USD 24-11-20E 1,652
FX21020Q04 KRW/USD 24-11-20E 6,019
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 2,753
FX21020U02 USD/KRW 24-11-20E 5,881
FX21020U02 USD/KRW 24-11-20E 3,165
FX21020U03 USD/KRW 03-11-20E 1,321
FX21020U03 USD/KRW 26-10-20E 1,229
FX21020U03 USD/KRW 03-11-20E 5,377
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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IEOOBHNZKL13 * =

=
=] =
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ZAY  2020-10-15
7|Z=2  2020-10-14
A OFEKRX30091%] A B (FA]-TH E)
L Hef=
At #715d  MdE 0 0 0 ELy
A w158 ME 2,047 0 2,047 FUy
2 BIIAIEe| 29 7E
KRA4108QC0004-2020-12 KRX300 A &
2,047.08
1,535.31
1,023.54
511.77
=
T 000 . . : . : . .
e 0.00 365.55 73110 1,096.65.%,462.20 1,827.75 2,193.30 2,558.85 2,924.40
51177
-1,023.54
-1,535.31
-2,047.08 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (THe[-E4HR)
KR4108QC0004 2020-12 KRX300 42 164
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -164 -164 -164 -164 -164 -164 -164
-5.33% -109 -109 -109 -109 -109 -109 -109
-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% 109 109 109 109 109 109 109
8.00% 164 164 164 164 164 164 164
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SAlY  2020-10-15
7124 2020-10-14

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

Fe

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

2. WI|MHE &

10

EE

3. ALtE[2E &P HE(F &0 d=H)
FX21020U03 KRW/USD 21-10-20E
FX21020U05 KRW/USD 28-10-20E
FX21020U05 KRW/USD 28-10-20E
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