2020-11-02

oll

Al

Ho

2020-10-30

KK

7|

0 2o
0 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2020-11-02
2020-10-30

Mt {715 dH M= 75 0 75 HU
ol {5 H M= 226 0 226 ELY
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
226.35
169.76
113.18
56.59
.E.l'.]
T 000 . . . . . . .
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3. AlLt2| 2 & XHF (X[ &M H4=H) (THS|-EH TRl
KR4101QC0001 2020-12 [ALO|200K| =M= 18
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -18 -18 -18 -18 -18 -18 -18
-5.33% -12 -12 -12 -12 -12 -12 -12
-2.67% -6 -6 -6 -6 -6 -6 -6
0% 0 0 0 0 0 0 0
2.67% 6 6 6 6
5.33% 12 12 12 12 12 12 12
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 453 0 453

VGZ0-EURO STOXX 50 Dec20

339.39

226.26

113.13

— 0-00 T T T 1 T T T
?{5 0.00 737.25 1,474.50 2,211.75,2,949.00 3,686.25 4,423.50 5,160.75 5,898.00

-113.13

-226.26

-339.39

-452.52 -
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873.34

655.00

436.67

218.33

— 0.00

<A

-218.33

-436.67

-655.00

-873.34

27153

d= 0 0 0 YU
7rEd d=

873 0 873 EHLj

HCXO0-HSCEI Futures Nov20

.00  2,485.25 4,970.50 7,455.75,5,941.00 12,426.2514,911.5017,396.7519,882.00

3. ALIE|2E &9

HCXO0

4. PN EO| ATjE MO 4 (VaR : 99%AE2|HF,1027|F) GEEE

CELETC ST P2 (EH9l ot

o

HSCEI Futures Nov20 70

o



ZA|Y  2020-11-02
J|ZY  2020-10-30

Mt FHEH =
ol S7tsd =M 0 303,213 -303,213 AL

ol 0 0 0 YU

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 10,060
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 3388 3284 3138 2952 2,728 2,467 2173
-5.33% 3155 2945 2687 2386 2,048 1677 1277
-2.67% 2625 2270 1873 1442 981 497 8
0% 1602 1,092 556 0 571 1,155 -1749
2.67% 115 748 1389 2,035 -2,686 3339 -399%
533% 2664  -3349 4033 4717 5401 6085 6768
800% 6074 6725  -7383 8047  -8715 9,38 -10,060
KR4301QB3178 2020-11 %3175 5,264
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -5213  -5215  -5218  -5223 5232 5246 -5264
533% 3350 3357 3370  -3389  -3414 3446 -3484
267%  -1512 1540  -1577  -1623  -1677 1738 -1806
0% 231 163 85 0 91 188 289
2.67% 1745 1629 1509 1387 1263 1137 1,010
5.33% 2881 2742 2604 2466 2,327 2,189 2,051
8.00% 3584 3464 3341 3215 3,087 2,958 2,827
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HCXO0-HSCEI Futures Nov20

1,382.97
1,037.23
691.49
345.74
3
fh—fr 0.00 T T T J T T T
2& 0.00 2,485.25 4,970.50 7,455.75,9,941.0012,426.2514,911.5017,396.7519,882.00
-345.74
-691.49
-1,037.23
-1,382.97 -
7t
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FX21020Q03 KRW/HKD 20-11-20E 102
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HCXO0 HSCEI Futures Nov20 111
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f.-‘r 0.00 T T T T T T T
%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
-203.11
-406.22
-609.33
-812.45
7t
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,705.89
2,779.42

1,852.95




-1,852.95

-2,779.42

-3,705.89

.00 81250 1,625.00 2,437.50 3,250.00.4,062.50 4,875.00 5,687.50 6,500.00

SX5EP3225-OESXX0-P3225 EURO STOXX 50 Price EUR

769.68

577.26

384.84

192.42

.00

806.25 1,612.50 2,418.75,3,225.00 4,031.25 4,837.50 5,643.75 6,450.00

-384.84

-577.26

-769.68

3,705.89

2,779.42

1,852.95

926.47

0.00

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR




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
-926.47 /
-1,852.95 /
2,779.42
-3,705.89
74
VGZ0-EURO STOXX 50 Dec20
1,211.07 /
908.30 /
605.53 /
302.77
Z /
=]
;E 0.00 T T T T T T 1
2{5 0.00  737.25 1,474.50 2,211.75,2,949.00 3,686.25 4,423.50 5,160.75 5,898.00
-302.77 /
-605.53 /
-908.30
-1,211.07
74
3. A|LE| 8 &9 A HE (X Ao A 2 ) (G

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
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KR4101QC0001-2020-12 B A L|200X| =M S

6,281.21
4,187.48
2,093.74
=
T 000 . . . . : . :
e 0.00 7545 15090 22635 30180 377.25 45270 52815 603.60
2,093.74
4,187.48
6,281.21
8,374.95 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 AAT|200K| &M 2 670
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -670 -670 -670 -670 -670 -670 -670
-5.33% -446 -446 446 446 -446 446 -446
-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% 446 446 446 446 446 446 446

8.00% 670 670 670 670 670 670 670
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?{5 0.00 75.45 150.90 226.35 7301.80 377.25 452.70 52815 603.60
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KR4101QC0001 2020-12 [AI|200K| =M 2 66
7| E=XpA| H &

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -66 -66 -66 -66 -66 -66 -66
-5.33% -44 -44 -44 -44 -44 -44 -44
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5.33% 44 44 44 44 44 44 44
8.00% 66 66 66 66 66 66 66



ot

7|1¥)

ol
=

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

108



2A|Y  2020-11-02
7|&=<4  2020-10-30

A O}EKRX30001 5 A 2 5 M3}
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Mt {715 dH M= 0 0 0 ZLy
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2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
377.25
282.94
188.63
94.31
3
T 0.00 . . . . . . :
?{5 0.00 75.45 15090 226.35 .7301.80 377.25 452.70 528.15 603.60
-94.31
-188.63
-282.94
-377.25 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 30
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -30 -30 -30 -30 -30 -30 -30
-5.33% -20 -20 -20 -20 -20 -20 -20
-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% 20 20 20 20 20 20 20
8.00% 30 30 30 30 30 30 30
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At #715d  MdE 76 0 76 ZU
At #75d =4 84 84 0 Ly
=4 Rt5H  ME 7,998 0 7,998 ZUf
= ft5H =M 3,809 15,500 -11,691 LY
P
KR4101QC0001-2020-12 T A 5| 200X| £ M &
5,998.28
3,998.85
1,999.43
0.00 T T T 1 T T T
0.00  75.45 150.90 226.35 301.80 377.25 452.70 528.15 603.60
-1,999.43
-3,998.85
-5,998.28
-7,997.70 -
74
KR4201QB3328-2020-11 £332.5
7,730.63
5,153.75
2,576.88
0.00 T T T T T T 1

0.

N0

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

5,192.50

3,894.38

2,596.25

1,298.13
=
=

T 0.00
or
<A

-1,298.13

-2,596.25

-3,894.38

-5,192.50

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
3,730.63
2,797.97
1,865.31
932.66
&
;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
-932.66
-1,865.31
-2,797.97
-3,730.63
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 639
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -639 -639 639 639 639 639 -639
-5.33% 426 426 426 426 426 426 426
-2.67% 213 213 213 213 213 213 213
0% 0 0 0 0 0 0 0
2.67% 213 213 213 213 213 213 213
5.33% 426 426 426 426 426 426 426
8.00% 639 639 639 639 639 639 639
KR4201QB3328 2020-11 23325 296
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 61 60 58 55 50 45 38
-5.33% 59 56 52 46 38 29 19
-2.67% 53 47 39 29 17 4 11



0% 40 29 15 0 -17 -35 -55
2.67% 12 -6 -25 -46 -68 -91 -115
5.33% -38 -62 -88 -114 -140 -167 -195
8.00% -118 -148 -177 -206 -236 -266 -296
KR4201QB3351 2020-11 =335 137
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 25 25 23 22 19 16
-5.33% 25 24 22 20 16 12 8
-2.67% 23 21 17 13 7 1 -6
0% 18 13 7 0 -8 -16 -25
2.67% 6 -2 -11 -20 -31 -42 -53
5.33% -15 -27 -38 -51 -64 -77 -90
8.00% -51 -65 -79 -93 -108 -123 -137
KR4301QB3152 2020-11 315 6
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 6 6 6 6
-5.33% 3 3 4 4 4 4 4
-2.67% 2 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -1 -1 -1 -1
5.33% -3 -3 -3 -2 -2 -2 -2
8.00% -4 -3 -3 -3 -3 -3 -3
KR4301QB3178 2020-11 #3175 266
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 263 264 264 264 264 265 266
-5.33% 169 170 170 171 173 174 176
-2.67% 76 78 80 82 85 88 91
0% -12 -8 -4 0 5 9 15
2.67% -88 -82 -76 -70 -64 -57 -51
5.33% -146 -139 -132 -125 -118 -111 -104
8.00% -181 -175 -169 -162 -156 -149 -143
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
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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
FX21020V05 KRW/USD 03-12-20E
IEOOBD8RGM75
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0 0 ELy
0 1,948 ErLj

KR4108QC0004-2020-12 KRX300 M =

1,947.68
1,460.76
973.84
486.92
=
T 000 . . : . . .
e 0.00 347.80 69560 1,043.40.%,391.20 1,739.00 2,086.80 2,434.60 2,782.40
486.92
973.84
1,460.76
11,947.68 -

3. L2 &R HS (X M0 LS )

KR4108QC0004 2020-12 KRX300 M=
7| =Xt HE

74 -25.00%  -16.67% -8.33% 0%
-8.00% -156 -156 -156 -156
-5.33% -104 -104 -104 -104
-2.67% -52 -52 -52 -52

0% 0 0 0 0

2.67% 52 52 52 52
5.33% 104 104 104 104
8.00% 156 156 156 156

(EH9l Bt
156

x
8.33% 16.67% 25.00%
-156 -156 -156
-104 -104 -104
-52 -52 -52
0 0 0
52 52 52
104 104 104
156 156 156
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<

A [ItEH  ME 0 0 0
M FtsdH A 0 0 0 %&e
M E3} ME 0 0 0 Q|
A FEH  ME 750 0 750
2 CHESTINPN-" 1,043 0 1,043 Q|
A E3} ME 0 769 769 9|
2. BN Rl £z
VNCX0-VN30 Index Future Nov20
562.74
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