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-8.00% 12 12 12 12 12 12 12
-5.33% 8 8 8 8 8 8 8
-2.67% 4 4 4 4 4 4 4
0% 0 0 0 0 0 0 0
2.67%
5.33% 8 8 8 8 8 8 8

8.00% 12 12 12 12 12 12 12
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 452 0 452

VGZ0-EURO STOXX 50 Dec20

338.95

225.97

112.98

— 0-00 T T T 1 T T T
?{5 0.00 736.50 1,473.00 2,209.50,2,946.00 3,682.50 4,419.00 5,155.50 5,892.00

-112.98

-225.97

-338.95

-451.93 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 36
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7 2 CH &

746.58

559.93

373.29

186.64

— 0.00

<A

-186.64

-373.29

-559.93

-746.58

27153

d= 0 0 0 YU
7rEd d=

747 0 747 ELj

HCVO-HSCEI Futures Oct20

.00 2,479.00 4,958.00 7,437.00,5,916.00 12,395.0014,874.0017,353.0019,832.00
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Mt FHEH =
ol S7tsd =M 0 303,213 -303,213 AL
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KR4201QB3179-2020-11 &317.5

229,393.75

172,045.31

114,696.88

57,348.44

— 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

-57,348.44

-114,696.88

-172,045.31

-229,393.75

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 12,205
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 5296 5091 4839 4544 4212 3,846 3,451
-5.33% 4763 4411 4017 3588 3129 2,647 2,144
-2.67% 3713 3201 2664 2108 1535 951 356
0% 1928 1292 648 0 652 1308 -1966
2.67% 739 1423 2107 2792 -3476 4160 4844
533% 4312 4955 5607  -6266  -6930 7,598 8,269
800%  -8690 9224  -9786  -10369  -10968  -11581  -12,205
KR4301QB3178 2020-11 %3175 5,099
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 5023  -5026  -5032  -5042  -5056 5075 5099
533%  -3118  -3135  -3158  -3189  -3,226 3271 -3321
267% 1288 -1340  -1400  -1468  -1542 1622 1,706
0% 312 211 107 0 -109 -220 332
2.67% 1481 1357 1234 1110 987 864 740
5.33% 2142 2044 1941 184 1725 1614 1,501
8.00% 2420 2367 2305 2235 2158 2,076 1,988
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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 1,418 0 1,418 EL|
=7 SIEH  SM 0 3,456 -3,456 EL|
A £3} ME 117 1,267 -1,150 %t Q|

1,417.93

HCVO-HSCEI Futures Oct20

1,063.45

708.96

354.48

.00 2,479.00 4,95

8.00 7,437.00,8,916.00 12,395.0014,874.0017,353.0019, 83

-354.48

-708.96

-1,063.45

-1,417.93 -

32.00

OHHIV0-C9200-HSCEI

201.42

134.28

67.14




&
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
-67.14 \
-134.28 \
-201.42 \
-268.57
74
OHHIV0-C9300-HSCEI
1,493.17
1,119.88
746.59
373.29
&
E—E 0.00 T T T T T T 1
%5 0.00 2,325.00 4,650.00 6,975.00 9,300.08.11,625.0013,950.0016,275.0018,600.00
-373.29 \
-746.59 \
-1,119.88 \
-1,493.17
74
OHHIV0-P9200-HSCEI
201.42
134.28
67.14
&
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
_R7 11
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-134.28 /
-201.42

-268.57
7
OHHIV0-P9300-HSCEI
1,425.30
1,068.97
712.65
356.32
=
;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
-356.32 /
-712.65 /
-1,068.97
-1,425.30
7}

3. AlL{E| 2 20 PEHE(H H2 Mo AT ) EERTIE)
FX21020Q03 KRW/HKD 20-11-20E 101
FX21020U06 HKD/KRW 20-11-20E 9
HCVO HSCEI Futures Oct20 113
OHHIVO-C9Z HSCEI 21
OHHIVO-C9: HSCEI 119
OHHIVO-P9Zz HSCEI 21
OHHIVO-P9z HSCEI 114
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Mt {7153 MHdE 0 0 0
A {7153 2% 0 0 0 &9
Mt f715E SHM 0 0 0 RHLY
Mt =5l ME 0 0 0 &e|
=2 SIEH  ME 1,053 0 1,053
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 9,021 9,021 EtL|
A E3} ME 465 4,123 -3,657 AtQ)
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
611.17
407.45
203.72
=
fvr 0.00 T T T T T T T
2{5 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
-203.72
-407.45
-611.17
-814.90
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,717.07
2,787.80

1,858.54




0.00 81250 1,625.00 2,437.50 3,250.00.4,062.50 4,875.00 5,687.50 6,500.00

-929.27

-1,858.54

-2,787.80

-3,717.07

SX5EP3225-OESXX0-P3225 EURO STOXX 50 Price EUR

579.01

386.00

193.00

0.00
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

-193.00

-386.00

-579.01

-772.01

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR

3,717.07

2,787.80

1,858.54

929.27

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

VGZ0-EURO STOXX 50 Dec20

736.50 1,473.00 2,209.50,2,946.00 3,682.50 4,419.00 5,155.50 5,892.00

or
& 0.00
-929.27
-1,858.54
-2,787.80
-3,717.07 -
789.95
526.64
263.32
o
=
g; 0.00
o
& 0.00
-263.32
-526.64
-789.95
-1,053.27 -

3. AlLtE|2E &9

FEHSEIHE ALY (59

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

[ACL
[Ho
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213
37
65
297
62
297
84
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ETFAOIEY K| X| 285X

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 8,580 0 8,580 Ly
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
6,435.23
4,290.15
2,145.08
3
T 000 . . . . : . :
?{5 0.00 7730 154.60 231.90 .309.20 386.50 463.80 541.10 618.40
-2,145.08
-4,290.15
-6,435.23
-8,580.30 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 688
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -688 -688 -688 -688 -688 -688 -688
-5.33% -459 -459 -459 -459 -459 -459 -459
-2.67% -229 -229 -229 -229 -229 -229 -229
0% 0 0 0 0 0 0 0
2.67% 229 229 229 229 229 229 229
5.33% 459 459 459 459 459 459 459
8.00% 688 688 688 688 688 688 688
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ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 850 0 850 ZtL
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
850.30
637.73
425.15
212.58
3
T 0.00 . . . . . . :
?{5 0.00 7730  154.60 231.90 7309.20 386.50 463.80 541.10 618.40
-212.58
-425.15
-637.73
-850.30 -
74
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101QC0001 2020-12 [AI|200K| =M 2 68
7| EXpAS| HFd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -68 -68 -68 -68 -68 -68 -68
-5.33% -45 -45 -45 -45 -45 -45 -45
-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% 45 45 45 45 45 45 45
8.00% 68 68 68 68 68 68 68
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2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
386.50
289.88
193.25
96.63
3
T 000 . . . . . . .
?{5 0.00 7730 154.60 231.90 .7309.20 386.50 463.80 541.10 618.40
-96.63
-193.25
-289.88
-386.50 -
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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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 8,117 0 8,117 =tif
=4 27158 24 3,889 15,584 -11,695 AtLY

2. 7N He| &

12
|
P

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

8,116.50

6,087.38

4,058.25

2,029.13

%5 0.00 7730 154.60 231.90 309.20 386.50 463.80 541.10 618.40

-2,029.13

-4,058.25

-6,087.38

-8,116.50 -

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
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-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
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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| 442 651
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 651 -651 651 651 651 651 651
-5.33% 434 434 434 434 434 434 434
-2.67% 217 217 217 217 217 217 217
0% 0 0 0 0 0 0 0
2.67% 217 217 217 217 217 217 217
5.33% 434 434 434 434 434 434 434
8.00% 651 651 651 651 651 651 651
KR4201QB3328 2020-11 23325 386
7| ERHAO| HE Y
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 107 105 100 95 87 78 68
-5.33% 102 9 88 78 66 53 38
-2.67% 88 77 63 48 31 13 7



0% 59 41 21 0 -22 -45 -69
2.67% 6 -19 -44 -71 -98 -125 -153
5.33% -79 -109 -138 -168 -198 -228 -258
8.00% -202 -232 -263 -294 -324 -355 -386
KR4201QB3351 2020-11 =335 184
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 47 46 44 42 39 35 30
-5.33% 45 43 39 35 29 23 16
-2.67% 40 35 29 22 14 5 -4
0% 27 19 10 0 -11 -22 -34
2.67% 4 -7 -20 -32 -46 -59 -73
5.33% -34 -48 -63 -78 -93 -108 -123
8.00% -90 -106 -122 -137 -153 -169 -184
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 2 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301QB3178 2020-11 #3175 263
ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 259 259 260 260 261 262 263
-5.33% 161 162 163 165 167 169 171
-2.67% 66 69 72 76 80 84 88
0% -16 -11 -6 0 6 11 17
2.67% -76 -70 -64 -57 -51 -45 -38
5.33% -111 -105 -100 -95 -89 -83 -77
8.00% -125 -122 -119 -115 -111 -107 -103
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EE

3. ALt 2E 2o HF(E=H0 =)
FX21020NO€ KRW/USD 03-11-20E
FX21020N0€e KRW/USD 03-11-20E
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 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 03-11-20E
FX21020U06 USD/KRW 03-11-20E
FX21020V04 KRW/USD 24-11-20E
FX21020V04 KRW/USD 24-11-20E
IEOOBD8RGM75
IEOOBHNZKL13

-128,866 &2
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A O0LEKRX300Q1H A B (F A -THAH)
1 Atz
At w158 M= 0 0 0 ELy
A w158 ME 2,004 0 2,004 FLy
2. Oi7|A|®o| &olax
KR4108QC0004-2020-12 KRX300 M
2,003.68
1,502.76
1,001.84
500.92
=
T 000 . . : . : . .
e 0.00 357.80 715.60 1,073.401/431.20 1,789.00 2,146.80 2,504.60 2,862.40
1500.92
11,001.84
11,502.76
-2,003.68 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4108QC0004 2020-12 KRX300 A2 160
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833% 1667%  25.00%
-8.00% -160 -160 -160 -160 -160 -160 -160
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