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2020-11-05
2020-11-04

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 314 0 314 FUj
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
235.35
156.90
78.45
.E.l'.]
T 0.00 . . . : . . .
?{5 0.00 78.45 156.90 235.35 .7313.80 392.25 470.70 549.15 627.60
-78.45
-156.90
-235.35
-313.80 -
7t4
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 25
7| EXpAS| HFd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25 -25
-5.33% -17 -17 -17 -17 -17 -17 -17
-2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0 0 0 0 0
2.67% 8 8 8 8
5.33% 17 17 17 17 17 17 17
8.00% 25 25 25 25 25 25 25
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ZA|Y  2020-11-05
J|ZY  2020-11-04

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 474 0 474

2. B7|AIHO| 2YRE

VGZ0-EURO STOXX 50 Dec20
473.84

355.38

236.92

118.46

— 0-00 T T T 1 T T T
or 0.00 773.75 1,547.50 2,321.25,3,095.00 3,868.75 4,642.50 5,416.25 6,190.00

A
-118.46

-236.92

-355.38

-473.84 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 38

o

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k
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ZA|Y  2020-11-05
J|ZY  2020-11-04

7 2 CH &

740.69

555.52

370.35

185.17

— 0.00

<A

-185.17

-370.35

-555.52

-740.69 -

27153

d= 0 0 0 YU
7rEd d=

741 0 741 LY

HCXO0-HSCEI Futures Nov20

.00  2,529.00 5,058.00 7,587.00,40,116.0012,645.0015,174.0017,703.0020,232.00

3. ALIE|2E &9

HCXO0

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

CELETC ST P2 (EH9l ot

o

HSCEI Futures Nov20 59

o



ZA|Y  2020-11-05
J|ZY  2020-11-04

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 -

3. ALtE[2E P HE (F &0 dEH) |- 22
KR4201QB3179 2020-11 23175 13,069
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 4707 4610 4481 4319 4128 3,909 3,666
-5.33% 4352 4128 3870 3583 3271 2,937 2,586
-2.67% 3411 3029 2628 2211 1783 1345 899
0% 1,491 996 499 0 -500 1,001 -1503
267%  -1653 2149 2648 3149  -3652 4157 4663
533% 5963 6354  -6766  -7195  -7,636 8088 8549
800%  -11,135  -11383  -11668 -11983  -12324  -12,687  -13,069
KR4301QB3178 2020-11 %3175 5,178
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -5158  -5158  -5159  -5161 5165 5170 5178
533%  -3217 3223 3232 3245  -3263 3285 -3312
267%  -1334 1368 -1409  -1455  -1506 1561 -1619
0% 246 165 83 0 -84 168 253
2.67% 1172 1093 1013 931 848 765 680
5.33% 1488 1454 1414 1367 1316 1,261 1,201
8.00% 1545 1538 1527 1511 1491 1,465 1435
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o 2020-11-05
J|ZY  2020-11-04

<

AT QIEH  ME 0 0 0 ELY
At s15H =M 0 0 0 &
At £3} ME 0 0 0 &tQ|
=7 QIEH  ME 1,407 0 1,407 &L|
=2 SIEH  SM 0 3,800 -3,800 EfL|
A £3} ME 117 1,274 -1,157 %t Q|

1,407.32

HCXO0-HSCEI Futures Nov20

1,055.49

703.66

351.83

.00 2,529.00 5,05

8.00 7,587.00,40,116.0012,645.0015,174.0017,703.0020,23

-351.83

-703.66

-1,055.49

-1,407.32

1,100.85

825.64

550.43

275.21

32.00

OHHIX0-C100-HSCEI




-550.43

-825.64

-1,100.85

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

OHHIX0-C99-HSCEI

799.22

599.41

.00

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

-399.61

-599.41

-799.22

1,100.85

825.64

550.43

275.21

278721

OHHIX0-P100-HSCEI

.00  2,500.00 5,000.00 7,500.00,40,000.0012,500.0015,000.0017,500.0020,000.00




-2712.21 /
-550.43

-825.64 /

-1,100.85
e
OHHIX0-P99-HSCEI
799.22
599.41
399.61
199.80
&

S 000 T T T T
of 0.00 2,475.00 4,950.00 7,425.00,9,900.00 12,375.0014,850.0017,325.0019,800.00

1

-199.80 /
-399.61 /
-599.41

-799.22

3. ALE| 28 RS (X HEA 0| =)
FX21020Q02 KRW/HKD 20-11-20E
FX21020U06 HKD/KRW 20-11-20E
HCXO0 HSCEI Futures Nov20
OHHIX0-C1C HSCEI
OHHIX0-C9¢ HSCEI
OHHIX0-P1C HSCEI
OHHIX0-P9S HSCEI

4. P& F0| 2|t 0| 4= H(VaR : 9% E|+F, 10U 7| F)
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2AlY  2020-11-05
7|1 2020-11-04

Mt 7t5H M= 0 0 0
A LA h B 0 0 0 &
Mt f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 &e|
=7 SIEH  ME 1,269 0 1,269
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 8,987 -8,987 EtL]
A E3} ME 464 4,107 -3,643 ZtQ|
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
608.87
405.92
202.96
3
fvr 0.00 T T T T T T T
gﬂ 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
-202.96
-405.92
-608.87
-811.83
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
2,777.32

1,851.55




812.50 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

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

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR

925.77
o
=]
il 0.00
%5 0.00
-925.77
-1,851.55
-2,777.32
-3,703.10
576.83
384.55
192.28
=
=]
T 0.00
%5 0.00
-192.28
-384.55
-576.83
-769.10
2,777.32
1,851.55
925.77
=
=]
1) 0.00




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
-925.77 /
-1,851.55 /
-2,777.32
-3,703.10
74
VGZ0-EURO STOXX 50 Dec20
951.87 //
634.58 /
317.29
& /
=
;E 0.00 T T T T T T 1
2{5 0.00  773.75 1,547.50 2,321.25,3/095.00 3,868.75 4,642.50 5,416.25 6,190.00
-317.29 /
-634.58 /
-951.87
-1,269.17
7t
3. MUZ|E 2R ZHIE 2L Y=Y (Et2:

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

117
212
37
65
296
62
296
102
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2020-11-05
2020-11-04

ETFAOIEY 2| X| 25

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 8,708 0 8,708 ZLy
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
6,530.96
4,353.98
2,176.99
3
T 000 . . . . : . :
?{5 0.00 78.45 156.90 235.35 313.80 392.25 470.70 549.15 627.60
-2,176.99
-4,353.98
-6,530.96
-8,707.95 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 697
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -697 -697 -697 -697 -697 -697 -697
-5.33% -464 -464 -464 -464 -464 -464 -464
-2.67% -232 -232 -232 -232 -232 -232 -232
0% 0 0 0 0 0 0 0
2.67% 232 232 232 232 232 232 232
5.33% 464 464 464 464 464 464 464
8.00% 697 697 697 697 697 697 697
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J|ZY  2020-11-04

ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 863 0 863 ELf
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
647.21
431.48
215.74
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.45 156.90 235.35 .7313.80 392.25 470.70 549.15 627.60
-215.74
-431.48
-647.21
-862.95 -
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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7|&=2  2020-11-04

A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 392 0 392 &
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
392.25
294.19
196.13
98.06
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.45 156.90 235.35 .7313.80 392.25 470.70 549.15 627.60
-98.06
-196.13
-294.19
-392.25 -
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



ot

7|1¥)

ol
=

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

51



ZA|Y  2020-11-05
J|ZY  2020-11-04

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 8,316 0 8,316 ZHLf
=4 27158 24 3,809 15,500 -11,691 AtLY

2. 7N He| &

12
|
P

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

8,315.70

6,236.78

4,157.85

2,078.93

%5 0.00 7845 156.90 235.35 _,313.80 392.25 470.70 549.15 627.60

-2,078.93

-4,157.85

-6,236.78

-8,315.70 -

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

5,192.50

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. AUE|IE 2R ZHFE 2L HSY) 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% 444 444 444 444 444 444 444
-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% 444 444 444 444 444 444 444
8.00% 665 665 665 665 665 665 665
KR4201QB3328 2020-11 23325 383
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 71 71 69 67 65 61 56
-5.33% 69 67 64 59 53 46 38
-2.67% 62 56 49 39 29 17 5



0% 41 28 15 0 -16 -32 -50
2.67% -10 -29 -48 -68 -89 -109 -130
5.33% -105 -127 -150 -173 -196 -218 -241
8.00% -250 -272 -294 -316 -338 -360 -383
KR4201QB3351 2020-11 =335 177
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 28 28 27 25 23
-5.33% 28 28 26 24 22 19 15
-2.67% 26 24 20 17 12 7 1
0% 18 13 7 0 -7 -15 -23
2.67% -3 -11 -20 -30 -39 -49 -59
5.33% -43 -54 -65 -76 -88 -99 -110
8.00% -108 -119 -131 -142 -154 -165 -177
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 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301QB3178 2020-11 #3175 262
ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 261 261 261 261 261 261 262
-5.33% 163 163 163 164 165 166 167
-2.67% 67 69 71 74 76 79 82
0% -12 -8 -4 0 4 8 13
2.67% -59 -55 -51 -47 -43 -39 -34
5.33% -75 -73 -71 -69 -67 -64 -61
8.00% -78 -78 -77 -76 -75 -74 -73
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SAlY  2020-11-05
7|ZY 2020-11-04
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T

M f7t5d AUz d 0 0 0
Al £3t M 0 0 0 el
=7 S5 $93A 116,461 0 116461
= £3} HE 157,685 287,269  -129,584 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,504
FX21020Q03 KRW/USD 24-11-20E 1,638
FX21020Q04 KRW/USD 24-11-20E 5,971
FX21020Q04 KRW/USD 24-11-20E 1,502
FX21020Q0€ USD/KRW 24-11-20E 637
FX21020U00 USD/KRW 24-11-20E 273
FX21020U02 USD/KRW 24-11-20E 2,730
FX21020U02 USD/KRW 24-11-20E 5,834
FX21020U02 USD/KRW 24-11-20E 3,140
FX21020V04 KRW/USD 24-11-20E 1,656
FX21020V04 KRW/USD 24-11-20E 5,661
FX21020V05 KRW/USD 03-12-20E 3,049
IEOOBD8RGM?75 HYT S AR EAE 02 S0 U0 SAISHK| %S
IEOOBHNZKL13 HYT S AR BLEO 024 S0 U0 SAISHK| &S

4. TtY 4 Eo| 2 AU YT AH(VaR : 9% +F,10U7|F) (Eh2f: 2]

=
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00
00
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ZAY  2020-11-05
JIZ=Y  2020-11-04
A 0FEKRX300Q1E A & (FA]-THAHA)
L A=Y
)
At #715d  MdE 0 0 0 ELy
A w158 ME 2,031 0 2,031 Fuj
2. Oi7|A|®o| &olax
KRA4108QC0004-2020-12 KRX300 A &
2,031.12
1,523.34
1,015.56
507.78
=
T 000 . . : . : . .
e 0.00 36270 72540 1,088.10.%,450.80 1,813.50 2,176.20 2,538.90 2,901.60
507.78
-1,015.56
-1,523.34
2,031.12 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (THe[-E4HR)
KR4108QC0004 2020-12 KRX300 42 162
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
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