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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 483 0 483

2. B7|AIHO| 2YRE

VGZ0-EURO STOXX 50 Dec20

362.58

241.72

120.86

— 0-00 T T T 1 T T T
or 0.00 790.50 1,581.00 2,371.50,3,162.00 3,952.50 4,743.00 5,533.50 6,324.00

A
-120.86

-241.72

-362.58

-483.44 -

3. MUZE|E 2P ZHIEI 2L H=Y) (Tl et

VGZ0 EURO STOXX 50 Dec20 39

o
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7 2 CH &

761.30

570.98

380.65

190.33

— 0.00

<A

-190.33

-380.65

-570.98

-761.30 -

27153

d= 0 0 0 YU
7rEd d=

761 0 761 EHLY

HCVO-HSCEI Futures Oct20

.00 2,529.25 5,058.50 7,587.75,10,117.0012,646.2515,175.5017,704.7520,234.00

3. ALIE|2E &9

HCVO

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

CELETC ST P2 (EH9l ot

o
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his 7/tE5d A 0 0 0 ALy

K=
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ol S7tsd =M 0 307,181 -307,181 ALy

KR4201QB3179-2020-11 &317.5

233,362.50

175,021.88

116,681.25

58,340.63

— 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

-58,340.63

-116,681.25

-175,021.88

-233,362.50

KR4301QB3178-2020-11 5317.5

73,818.75

55,364.06

36,909.38

18,454.69

— 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

-18,454.69




-36,909.38

-55,364.06
-73,818.75 -
717
3. ALtE[2E P HE (F &0 dEH) |- 22
KR4201QB3179 2020-11 23175 13,764
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 7651 7235 6769 6262 5721 5,152 4,558
-5.33% 659 6012 5396 4754 4092 3413 2,722
-2.67% 4893 4168 3430 2683 1928 1,168 403
0% 2413 1609 805 0 -805 1611 2,416
2.67% 891 -1693 2498  -3305  -4114 4924 5735
533% 4974 5701 6445 7202 7970 8747 -9,530
800% 9723 -10324  -10963  -11632 -12325  -13036  -13764
KR4301QB3178 2020-11 %3175 4,776
7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4608 4619 4637 4661  -4,693 4731 4776
533% 2715 2756  -2805  -2863  -2,929 3001 -3078
-2.67% 988 -1077  -L172  -1273  -1377 1484 1594
0% 384 256 128 0 129 258 -387
2.67% 1266 1145 1021 896 770 643 516
5.33% 1705 1624 1536 1442 1343 1,239 1131
8.00% 1868 1831 1784 1727 1663 1,591 1513
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) | 2k 20
16,739
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<

AR Q= M2 0 0 ET
At s15H =M 0 0 0 &
At £3} M 0 0 0 &tQ|
=7 SItEH  ME2 1,446 0 1,446 EL|
=7 SIEH  SM 0 3461 13,461 EHL|
A £3} ME 117 1,269 -1,152 %t Q|

1,445.90

HCVO-HSCEI Futures Oct20

1,084.43

722.95

361.48

.00 2,529.25 5,05

8.50 7,587.75,40,117.0012,646.2515,175.5017,704.7520,23

-361.48

-722.95

-1,084.43

-1,445.90 -

OHHIV0-C9200-HSCEI

201.73

134.49

67.24

34.00




0.00  2,300.00 4,600.00 6,900.00 9,200. 1,500.0013,800.0016,100.0018,400.00

-134.49

-201.73

-268.97

1,121.57

747.71

373.86

-373.86

-747.71

-1,121.57

-1,495.42

OHHIV0-C9300-HSCEI

.00 2,325.00 4,650.00 6,975.00 9,300. 1,625.0013,950.0016,275.0018,600.00

OHHIV0-P9200-HSCEI

201.73

134.49

67.24

.00  2,300.00 4,600.00 6,900.00,9,200.00 11,500.0013,800.0016,100.0018,400.00




0/ .4 /
-134.49 /
-201.73

-268.97
717
OHHIVO0-P9300-HSCEI
1,070.59
713.72
356.86
&
;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
-356.86 /
-713.72 /
-1,070.59
-1,427.45
717
3. A2 2o PRHSE N2 A4S Y) GEERRE)
FX21020Q03 KRW/HKD 20-11-20E 102
FX21020U06 HKD/KRW 20-11-20E 9
HCVO HSCEI Futures Oct20 116
OHHIVO0-C9z HSCEI 22
OHHIV0-C9: HSCEI 120
OHHIV0-P9Z HSCEI 22
OHHIV0-P9= HSCEI 114
4. TN EO| ATiE MU 4 Y(VaR : 9% 2|$F,1027|F) CEREE)
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Al SilEH  ME 0 0 0
Al lEH  AY 0 0 0 %l
AT QlEH  8M 0 0 0 LY
A £3} ME 0 0 0 el
= Qs ME 1,128 0 1,128
A4 s 2 10 0 10 &tQ|
A 7153 =24 0 9,065 9,065 EtL|
= =3 ME 468 4,143 -3,675 ZQ|
2. BH7|A| RO 2ol E
SX5EC3225-0OESXX0-C3225 EURO STOXX 50 Price EUR
818.88
614.16
409.44
204.72
=
fh—fr 0.00 T T T T T T T
?{E 0.00 806.25 1,612.50 2,418.75 3,225.00.4,031.25 4,837.50 5,643.75 6,450.00
-204.72
-409.44
-614.16
-818.88
72
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,735.24
2,801.43

1,867.62




0.00 T T T T T T 1
0.00 81250 1,625.00 2,437.50 3,250.00.4,062.50 4,875.00 5,687.50 6,500.00
-933.81 \
-1,867.62 \
-2,801.43 \
-3,735.24
74
SX5EP3225-OESXX0-P3225 EURO STOXX 50 Price EUR
775.78
581.84
387.89
193.95
0.00 T T T T T T 1
0.00  806.25 1,612.50 2,418.75,3/225.00 4,031.25 4,837.50 5,643.75 6,450.00
-193.95 /
-387.89 /
-581.84
-775.78
74
SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR
3,735.24
2,801.43
1,867.62
933.81
0.00 T T T D o T T T 1




35 0.00  812.50 1,625.00 2,437.50,3,250.00 4,062.50 4,875.00 5,687.50 6,500.00
-933.81 /
-1,867.62 /
-2,801.43
-3,735.24
7t
VGZ0-EURO STOXX 50 Dec20
1,127.70 /
845.78 /
563.85 /
281.93
&l /
=
;E 0.00 T T T T T T 1
2{5 0.00  790.50 1,581.00 2,371.50,3,162.00 3,952.50 4,743.00 5,533.50 6,324.00
-281.93 /
-563.85 /
-845.78
-1,127.70
7t
3. AU &R ZHE (2L HFA) (EH:

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

FX21020U05 KRW/EUR 24-12-20E

FX21020V04 EUR/KRW 24-12-20E

SX5EC3225 OESXX0-C3225 EURO STOXX 50 Price EUR
SX5EC3250 OESXX0-C3250 EURO STOXX 50 Price EUR
SX5EP3225 OESXX0-P3225 EURO STOXX 50 Price EUR
SX5EP3250 OESXX0-P3250 EURO STOXX 50 Price EUR
VGZ0 EURO STOXX 50 Dec20

[AE
© [{o

118
214
37
66
299
62
299
90
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SAlY  2020-10-26
2020-10-23

ETFAOIEY K| X| 285X

)
At w158 M= 0 787 -787 ErL
A w158 ME 8,750 0 8,750 LK
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 A A 1| 200X| =M &
6,562.18
4,374.79
2,187.39
=
T 000 . . . . : . :
?{5 0.00 78.83 157.65 236.48 31530 394.13 47295 551.78 630.60
-2,187.39
-4,374.79
-6,562.18
-8,749.58 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 [AI200K|$M S 699
7| BXHatol HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -699 -699 -699 -699 -699 -699 -699
-5.33% -466 -466 -466 -466 -466 -466 -466
-2.67% -233 -233 -233 -233 -233 -233 -233
0% 0 0 0 0 0 0 0
2.67% 233 233 233 233 233 233 233
5.33% 466 466 466 466 466 466 466
8.00% 699 699 699 699 699 699 699
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ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 867 0 867 ELY
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
650.31
433.54
216.77
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.83  157.65 236.48 731530 394.13 47295 551.78 630.60
-216.77
-433.54
-650.31
-867.08 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 69
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -69 -69 -69 -69 -69 -69 -69
-5.33% -46 -46 -46 -46 -46 -46 -46
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 46 46 46 46 46 46 46
8.00% 69 69 69 69 69 69 69
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)
his 7/tE5d 0 0 0 ALy
= 7153 394 0 394 EFLY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
295.59
197.06
98.53
.;.l'.]
T 000 . . . . . .
2{5 0.00 78.83  157.65 236.48 394.13 47295 551.78 630.60
-98.53
-197.06
-295.59
-394.13 -
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101QC0001 2020-12 [AI|200K| =M 2 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 -21 221
-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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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 8,277 0 8,277 =i
=4 27158 24 3,889 15,584 -11,695 AtLY

2. 7N He| &

12
|
P

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

8,276.63

6,207.47

4,138.31

2,069.16

%5 0.00 78.83 157.65 236.48 731530 394.13 47295 551.78 630.60

-2,069.16

-4,138.31

-6,207.47

-8,276.63 -

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
&
;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. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 661
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -661 -661 661 661 661 661 -661
-5.33% 441 441 441 441 441 441 441
-2.67% -220 -220 -220 -220 -220 -220 -220
0% 0 0 0 0 0 0 0
2.67% 220 220 220 220 220 220 220
5.33% 441 441 441 441 441 441 441
8.00% 661 661 661 661 661 661 661
KR4201QB3328 2020-11 23325 465
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 187 179 168 155 140 124 105
-5.33% 171 157 140 122 101 79 56
-2.67% 140 119 9 71 45 18 10



0% 87 59 30 0 -31 -62 -94
2.67% 6 -27 -61 -95 -129 -163 -197
5.33% -107 -142 -178 -214 -250 -286 -321
8.00% -253 -288 -323 -358 -394 -430 -465
KR4201QB3351 2020-11 =335 226
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 86 82 77 71 64 57 48
-5.33% 79 73 65 56 47 36 25
-2.67% 65 56 45 33 21 7 -6
0% 42 29 15 0 -15 -30 -46
2.67% 5 -11 -28 -45 -62 -79 -96
5.33% -47 -65 -83 -102 -120 -138 -156
8.00% -116 -135 -153 -171 -190 -208 -226
KR4301QB3152 2020-11 315 5
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-5.33% 3 3 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 -1 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -1 -1
KR4301QB3178 2020-11 #3175 246
ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 238 238 239 241 242 244 246
-5.33% 140 142 145 148 151 155 159
-2.67% 51 56 61 66 71 77 82
0% -20 -13 -7 0 7 13 20
2.67% -65 -59 -53 -46 -40 -33 -27
5.33% -88 -84 -79 -74 -69 -64 -58
8.00% -96 -94 -92 -89 -86 -82 -78
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2. 7N He| &

3. ALt

75
N O
A s3t HE
w7 7158 49453
w7 s3t HE

10

EE

D
EEEE L]

FX21020NO€ 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
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
FX21020V04 KRW/USD 24-11-20E
FX21020V04 KRW/USD 24-11-20E
IEOOBD8RGM75

IEOOBHNZKL13

S(EIhE Lo 43 )

116,993
283,791

503,914

0
0

0 2o
116,993
-220,122 % Q|

off 012480 U0 SAISHA|
off 01280 QU0 SAISHA|

_,>_
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A DFEKRX300QIHA B (FA-THME)

. OF7| ARl 201 x

sitsd o
gisa o

KR4108QC0004-2020-12 KRX300 M =

= 0 0 0 ELy
= 2,029 0 2,029 FLY

1,522.08
1,014.72
507.36
.un'a
T 000 . . . . . . .
e 000 36240 724.80 1,087.201,449.60 1,812.00 2,174.40 2,536.80 2,899.20
507.36
11,014.72
11,522.08
2,020.44 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4108QC0004 2020-12 KRX300 412 163
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -163 -163 163 -163 -163 163 -163
-5.33% -108 -108 -108 -108 -108 -108 -108
-2.67% -54 -54 54 54 -54 54 54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 108 108 108 108 108 108 108
8.00% 163 163 163 163 163 163 163
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2020-10-26
2020-10-23

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 3,638 0 3,638
= E3} Me 113 3,807 -3,693 ZtQ|
2. W7|A|"He &7 E
3. ALEIRE &P ZHE (X L& A0 d =) (T8 kRl
FX21020U05 KRW/USD 28-10-20E 4
FX21020U05 KRW/USD 28-10-20E 124
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