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-76.40
-152.80
-229.20
-305.60 -
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-8.00% 24 -24 -24 24 24 24 -24
-5.33% -16 -16 -16 -16 -16 -16 -16
2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8
5.33% 16 16 16 16 16 16 16
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VGZ0-EURO STOXX 50 Dec20

340.69

227.13

113.56

— 0-00 T T T 1 T T T
?{5 0.00 739.75 1,479.50 2,219.25,2,959.00 3,698.75 4,438.50 5,178.25 5,918.00

-113.56

-227.13

-340.69

-454.25 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 36
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HCXO0-HSCEI Futures Nov20

644.88

429.92

214.96

— 0.00 .

<A

or 0.00 2,446.50 4,893.00 7,339.50,9,786.00 12,232.5014,679.0017,125.5019,572.00

-214.96

-429.92

-644.88

-859.84 -
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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 -

3. ALtE[2E P HE (F &0 dEH) |- 22
KR4201QB3179 2020-11 23175 10,858
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 3440 3361 3248 3102 2,922 2,711 2,472
-5.33% 3223 3043 2821 2563 2271 1,951 1,606
-2.67% 2662 2335 1973 1583 1170 737 288
0% 1483 1004 508 0 518 1,045 -1578
2.67% 579 -1155  -1732 2311  -2,891 3472 4053
533% 3663 4240 4820 5401  -5985 6569 7,155
800%  -7722 8209  -8715 9236  -9768  -10309  -10858
KR4301QB3178 2020-11 %3175 5,318

7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 5291  -5292  -5293  -5296  -5300 5308  -5318
533%  -3398 3403 3411 3424 3441 3463 -3491
267%  -1530  -1553  -1584  -1622  -1667 1718 1775
0% 217 151 78 0 82 168 257
2.67% 1632 1525 1416 1307 1197 1,086 976
5.33% 2530 2424 2317 2209 2,099 1,989 1,879
8.00% 2941 2877 2805 2727 2645 2,558 2,468
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) | 2k 20
14,934
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=7 SItEA  2M 0 3,785 -3,785 ALY
A £3} ME 117 1,269 -1,152 %t Q|

1,361.41

HCXO0-HSCEI Futures Nov20

1,021.06

680.70

340.35

.00 2,446.50 4,89

3.00 7,339.50,8,786.00 12,232.5014,679.0017,125.5019,5]7

-340.35

-680.70

-1,021.06

-1,361.41

1,096.50

822.38

548.25

274.13

72.00

OHHIX0-C100-HSCEI




-548.25

-822.38

-1,096.50

.00  2,500.00 5,000.00 7,500.0010,000.0012,500.0015,000.0017,500.0020,000.00

OHHIX0-C99-HSCEI

796.06

597.04

.00

2,475.00 4,950.00 7,425.00 9,900. 2,375.0014,850.0017,325.0019,800.00

-398.03

-597.04

-796.06

1,096.50

822.38

548.25

274.13

271 12

OHHIX0-P100-HSCEI

.00  2,500.00 5,000.00 7,500.00,40,000.0012,500.0015,000.0017,500.0020,000.00
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S— 000 T T T T T T 1

of 0.00 2,475.00 4,950.00 7,425.00,9,900.00 12,375.0014,850.0017,325.0019,800.00
-199.01 /

-398.03 /

-597.04

-796.06
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3. ALE| 28 RS (X HEA 0| =) (Eh- R
FX21020Q02 KRW/HKD 20-11-20E 102
FX21020U06 HKD/KRW 20-11-20E 9
HCXO0 HSCEI Futures Nov20 109
OHHIX0-C1C HSCEI 88
OHHIX0-C9¢ HSCEI 64
OHHIX0-P1C HSCEI 88
OHHIX0-P9S HSCEI 64
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A f715H &M 0 8,948 -8,948 EtL|]
A E3} ME 462 4,090 -3,628 ZtQ|
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
606.25
404.17
202.08
=
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
-202.08
-404.17
-606.25
-808.34
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
2,765.37

1,843.58




-921.79

-1,843.58

-2,765.37

-3,687.16

.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

765.80

574.35

382.90

191.45

— 0.00

.00

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

-191.45

-382.90

-574.35

-765.80

2,765.37

1,843.58

921.79

- 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
-921.79 /
-1,843.58 /
-2,765.37
-3,687.16
74
VGZ0-EURO STOXX 50 Dec20
1,215.53 /
911.65 /
607.76 /
303.88
£ /
=
;E 0.00 T T T T T T 1
2{5 0.00  739.75 1,479.50 2,219.25,2/959.00 3,698.75 4,438.50 5,178.25 5,918.00
-303.88 /
-607.76 /
-911.65
-1,215.53
74
3. AlLj2|E QA HE (X[ EAo| 43 H) (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

[ACL
[Ho

116
211
37
65
295
61
295
97
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Mt {715 dH M= 0 0 ZLy
ol {5 H M= 8,480 0 8,480 ZLY
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
6,360.30
4,240.20
2,120.10
.E.l'.]
T 000 . . . . . . .
?{5 0.00 76.40 152.80 229.20 ~305.60 382.00 458.40 534.80 611.20
-2,120.10
-4,240.20
-6,360.30
-8,480.40 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 679
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -679 -679 -679 -679 -679 -679 -679
-5.33% -453 -453 -453 -453 -453 -453 -453
-2.67% -226 -226 -226 -226 -226 -226 -226
0% 0 0 0 0 0 0 0
2.67% 226 226 226 226 226 226 226
5.33% 453 453 453 453 453 453 453
8.00% 679 679 679 679 679 679 679
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2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
840.40
630.30
420.20
210.10
3
T 0.00 . . . . . . :
?{5 0.00 76.40 152.80 229.20 .7305.60 382.00 458.40 534.80 611.20
-210.10
-420.20
-630.30
-840.40 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (THS|-EH TRl
KR4101QC0001 2020-12 [ALO|200K| =M= 67
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -67 -67 -67 -67 -67 -67 -67
-5.33% -45 -45 -45 -45 -45 -45 -45
-2.67% -22 -22 -22 -22 -22 -22 -22
0% 0 0 0 0 0 0 0
2.67% 22 22 22 22 22 22 22
5.33% 45 45 45 45 45 45 45
8.00% 67 67 67 67 67 67 67
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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
382.00
286.50
191.00
95.50
3
T 0.00 . . . . . . :
?{5 0.00 76.40 152.80 229.20 .7305.60 382.00 458.40 534.80 611.20
-95.50
-191.00
-286.50
-382.00 -
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% -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% 31 31 31 31 31 31 31
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At 27153 ME 0 0 0 ALK
iy f7t5d 24 0 0 0 Ly
A 7153 ME 8,098 0 8,098 EtLf
= ft5H =M 3,809 15,500 -11,691 LY
P
KR4101QC0001-2020-12 A A II|200X| M S
6,073.80
4,049.20
2,024.60
0.00 T T T 1 T T T
0.00 7640 152.80 229.20 305.60 382.00 458.40 534.80 611.20
-2,024.60
-4,049.20
-6,073.80
-8,098.40 -
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
.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
-932.66
-1,865.31
-2,797.97
-3,730.63
7t
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 649
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -649 -649 649 649 -649 649 -649
-5.33% 432 432 432 432 432 432 432
-2.67% 216 216 216 216 216 216 216
0% 0 0 0 0 0 0 0
2.67% 216 216 216 216 216 216 216
5.33% 432 432 432 432 432 432 432
8.00% 649 649 649 649 649 649 649
KR4201QB3328 2020-11 23325 308
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 54 53 52 50 47 44 39
-5.33% 53 51 48 43 38 31 23
-2.67% 48 43 37 29 19 8 5



0% 35 25 13 0 -15 -31 -48
2.67% 5 -12 -30 -49 -69 -89 -111
5.33% -54 -77 -100 -124 -148 -172 -197
8.00% -151 -177 -203 -229 -256 -282 -308
KR4201QB3351 2020-11 =335 142
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 22 22 22 21 20 18 16
-5.33% 22 21 20 18 16 13 9
-2.67% 20 18 16 12 8 3 -3
0% 15 11 6 0 -7 -14 -22
2.67% 3 -4 -12 -21 -30 -40 -50
5.33% -22 -32 -43 -55 -66 -78 -90
8.00% -64 -77 -90 -103 -116 -129 -142
KR4301QB3152 2020-11 315 6
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 6
-5.33% 4 4 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 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -2 -2 -2
KR4301QB3178 2020-11 #3175 269
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 267 267 268 268 268 268 269
-5.33% 172 172 172 173 174 175 176
-2.67% 77 79 80 82 84 87 90
0% -11 -8 -4 0 4 9 13
2.67% -82 -77 -72 -66 -60 -55 -49
5.33% -128 -122 -117 -112 -106 -101 -95
8.00% -149 -145 -142 -138 -134 -129 -125
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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

IEOOBHNZKL13

LI-ZI-OH
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3. ALt
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0
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ZA|Y  2020-11-03
7212 2020-11-02
ADFEKRX300QIHA 2 (FA-THIH)
L Hef=
)
Mot {715 dH M= 0 0 0 ZLy
= RN5H  HE 1,976 0 1,976 S
2. Oh7|A| R 201X
KR4108QC0004-2020-12 KRX300 M 2
1,976.24
1,482.18
988.12
494.06
o
T 000 . . . . . . .
2{5 0.00 352.90 705.80 1,058.70,4411.60 1,764.50 2,117.40 2,470.30 2,823.20
-494.06
-988.12
-1,482.18
-1,976.24 -
71
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4108QC0004 2020-12 KRX300 A& 158
7| EXpAS| HFd
7+ -2500%  -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -158 -158 -158 -158 -158 -158 -158
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