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KR4101QC0001-2020-12 A A | 200X| =M &

120.34
80.23
40.11
.un'a
T 000 . . . . . . .
e 000 8023 16045 240.68 32090 401.13 48135 56158 64180
40.11
80.23
112034
160,45 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4101QC0001 2020-12 AAT|200K| 44 13
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 13 13 13 13 13 13 13
-5.33% 9 9 9 9 9 9 9
-2.67% 4 4 4 4 4 4 4
0% 0 0 0 0 0 0 0
2.67%
5.33% 9 9 9 9 9 9 9

8.00% 13 13 13 13 13 13 13
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 482 0 482

VGZ0-EURO STOXX 50 Dec20

361.84

241.23

120.61

— 0-00 T T T 1 T T T
?{5 0.00 788.50 1,577.00 2,365.50,3,154.00 3,942.50 4,731.00 5,519.50 6,308.00

-120.61

-241.23

-361.84

-482.45 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ0 EURO STOXX 50 Dec20 39
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7 2 CH &

741.54

556.16

370.77

185.39

— 0.00

<A

-185.39

-370.77

-556.16

-741.54

27153

d= 0 0 0 YU
7rEd d=

742 0 742 LY

HCXO0-HSCEI Futures Nov20

.00 2,532.25 5,064.50 7,596.75,0,129.0012,661.2515,193.5017,725.7520,258.00

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
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A iy o 2,736 0 2,736 YU

&
=
A wted =S4 0 300434 -300,434 EHLY

KR4201QB3179-2020-11 &317.5

169,961.72

113,307.81

56,653.91

— O-OO T T T L T T T
2|'J- 0.00 79.38 158.75 238.13 317.50\,.396.88 476.25 555.63 635.00

-56,653.91

-113,307.81

-169,961.72

-226,615.63

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
2{; 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 15,149
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 6854 6699 6510 6292 6049 5,784 5,499
-5.33% 6130 5819 5485 5134 4768 4,391 4,005
-2.67% 4421 3980 353 3089 2639 2,188 1,736
0% 1,366 913 458 0 -459 919 -1380
267%  -3005  -3352 3719 4101  -4497 4902 5317
533%  -8321  -8523  -8759  -9025  -9316 9,628  -9959
800%  -14144  -14235  -14359  -14515  -14700  -14912  -15149
KR4301QB3178 2020-11 %3175 4,575
7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4542 4543 4545 4549 -4,555 4564 4575
533%  -2570  -2585  -2606  -2,632  -2,662 2,697 -2,735
-2.67% 821 -883 947 -1013  -1,080 1148 1217
0% 204 137 69 0 70 141 212
2.67% 489 468 441 408 372 331 287
5.33% 521 518 514 507 497 483 466
8.00% 522 522 522 521 519 516 512
4. TP Y Eo| X[ T M0 Y3 H(VaR : 9% ME|+F,10U7|FE) P-4 22
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Mt e A 0 0 0| ZHLH
At s15H =M 0 0 0 &
g &2t ME 0 0 0 Ze|
A FHEH M= 1,409 0 1,409 Ly
= SIEH  SM 0 3,694 -3,694 EFLY
A E3| ME 116 1,263 -1,146 % Q|
2. Q7| A|Ee & x
HCX0-HSCEI Futures Nov20
1,408.93
1,056.70
704.47
352.23
o3
:;E 0.00 T T T 1 T T T
2{5 0.00 2,532.25 5,064.50 7,596.75,40,129.0012,661.2515,193.5017,725.7520,258.00
-352.23
-704.47
-1,056.70
-1,408.93 -
74
OHHIX0-C100-HSCEI
1,091.10
818.33
545.55
272.78




-545.55

-818.33

-1,091.10

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

OHHIX0-C99-HSCEI

792.14

594.10

.00

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

-396.07

-594.10

-792.14

1,091.10

818.33

545.55

272.78

277 7

OHHIX0-P100-HSCEI

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




-z12.70 /
-545.55

-818.33 /

-1,091.10
e
OHHIX0-P99-HSCEI
720.13
540.09
360.06
180.03
=
ar

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

-180.03 /
-360.06

-540.09 /

-720.13

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
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Mt 7t5H M= 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 &e|
= SIEH  ME 1,293 0 1,293
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 8,983 -8,983 EtL]
E | E3} ME 463 4,105 3,642 AtQ)
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
608.60
405.73
202.87
=
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
-202.87
-405.73
-608.60
-811.46
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,701.42
2,776.06

1,850.71




0.0

-1,850.71

-2,776.06

-3,701.42

0 812,50 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

768.76

576.57

384.38

192.19

.00

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

-384.38

-576.57

-768.76

3,701.42

2,776.06

1,850.71

925.35

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
-925.35 /
-1,850.71 /
-2,776.06
-3,701.42
74
VGZ0-EURO STOXX 50 Dec20
969.45 //
646.30 /
323.15
& /
=
;E 0.00 T T T T T T 1
2{5 0.00  788.50 1,577.00 2,365.50,3,154.00 3,942.50 4,731.00 5,519.50 6,308.00
-323.15 /
-646.30 /
-969.45
-1,292.60
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

[AE
v [

117
212
37
65
296
61
296
103
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ETFAOIEY K| X| 285X

)
At w158 M= 0 159 -159 =rLf
A w158 ME 8,745 0 8,745 LK
2. I:II_}7|A|J<-IO| _J.\_OI_—I.l_JE
KR4101QC0001-2020-12 A A 1| 200X| =M &
6,558.39
4,372.26
2,186.13
=
T 000 . . . . : . :
?{5 0.00 80.23 160.45 240.68 .7320.90 401.13 481.35 561.58 641.80
-2,186.13
-4,372.26
-6,558.39
-8,744.53 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 [AI|200K| =M 2 701
7| E=XpA| H &

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -701 -701 -701 -701 -701 -701 -701
-5.33% -467 -467 -467 -467 -467 -467 -467
-2.67% -234 -234 -234 -234 -234 -234 -234

0% 0 0 0 0 0 0 0
2.67% 234 234 234 234 234 234 234
5.33% 467 467 467 467 467 467 467
8.00% 701 701 701 701 701 701 701
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Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 882 0 882 ELf
2. B7|AHe| &7 E
KR4101QC0001-2020-12 B A L|200X| =M S
661.86
441.24
220.62
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.23  160.45 240.68 732090 401.13 48135 561.58 641.80
-220.62
-441.24
-661.86
-882.48 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (THS|-EH TRl
KR4101QC0001 2020-12 [ALO|200K| =M= 71
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -71 -71 -71 -71 -71 -71 -71
-5.33% -47 -47 -47 -47 -47 -47 -47
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 47 47 47 47 47 47 47
8.00% 71 71 71 71 71 71 71
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A O}EKRX30001 5 A 2 5 M3}

712l oo &}
At w158 M= 0 0 o0&
A w158 ME 401 0 401 ZLy
2. I|AHe| ol =
KR4101QC0001-2020-12 A A 1| 200X| =M &
300.84
200.56
100.28
=
T 0.00 . . . . . . :
?{5 0.00 80.23  160.45 240.68 .7320.90 401.13 48135 561.58 641.80
-100.28
-200.56
-300.84
-401.13 -
714
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 [ALO|200K| =M= 32
7| BXHatol HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
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2| C| I}QIK200(F Al = 8- R ZHR &)

T2
At w158 M= 0 80 -80 EH
hy wted =S4 84 0 84 FLf
=4 7153 ME 8,424 0 8,424 ZUf
= ft5H =M 3,809 15,416 -11,607 LY

2. 7N He| &

12
|
P

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

8,423.63

6,317.72

4,211.81

2,105.91

%5 0.00 80.23 160.45 240.68 7320.90 401.13 48135 561.58 641.80

-2,105.91

-4,211.81

-6,317.72

-8,423.63 -

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

5,108.75

3,831.56

2,554.38

1,277.19
&
=
4 0.00
ol
A
-1,277.19

-2,554.38
-3,831.56

-5,108.75

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 0.00

T T T T T T 1

78.75 157.50 236.25 315.00 393.75 472.50 551.25 630.00




-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 FATI200K| 44 675
7| =Xl HE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 675 675 675 675 675 675 675
-5.33% 450 450 450 450 -450 450 450
-2.67% 225 -225 225 225 225 225 225
0% 0 0 0 0 0 0 0
2.67% 225 225 225 225 225 225 225
5.33% 450 450 450 450 450 450 450
8.00% 675 675 675 675 675 675 675
KR4201QB3328 2020-11 23325 486
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 114 113 111 108 104 99 94
-5.33% 110 106 101 9 86 77 67
-2.67% 94 85 74 62 49 35 20



0%
2.67%
5.33%
8.00%

7424
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0%
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5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

51

-39

-186

-386
KR4201QB3351

-25.00%

46
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39

23

-14

78

-169
KR4301QB3152

-25.00%
4

o O O - N

0
KR4301QB3178

-25.00%
230

130

42
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-26

35
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-206
-400
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46
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16
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4
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230
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45

-24
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18

-81

-226

-416
2020-11 =335

7| Z=XpLe] S

0
-101
-247
-433

-8.33% 0%
45 44
41 39
31 26
8 0
-34 -44
-99 -109
-186 -195
2020-11 %315
7| X XpAO|
-8.33% 0%
4 4
2 2
1 1
0 0
0 0
0 0
0 0
2020-11 £317.5
7| RXpoto| H
-8.33% 0%
230 230
132 133
48 51
-3 0
-22 -21
-26 -26
-26 -26

1 99%ME|FFE, 10| FE)

ESES

o
0x
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-143
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ZA|Y  2020-11-06
7|22 2020-11-05
H20=2 2HECE(H)(Xf A =g-ut4d)
L Hef=
T&

Al #715d  =945dH 0 0 0
Al &3t Me 0 0 0|&e
= oI 2= 116,017 0 116,017
= E3} ME 156,369 284,871 -128,502 %9

2. WI|AEe &t E

3. A|LtE| 2 £ XHS (X &M =) (EH|- R
FX21020Q03 KRW/USD 24-11-20E 3,475
FX21020Q03 KRW/USD 24-11-20E 1,625
FX21020Q04 KRW/USD 24-11-20E 5,921
FX21020Q04 KRW/USD 24-11-20E 1,489
FX21020Q0€ USD/KRW 24-11-20E 632
FX21020U00 USD/KRW 24-11-20E 271
FX21020U02 USD/KRW 24-11-20E 2,708
FX21020U02 USD/KRW 24-11-20E 5,785
FX21020U02 USD/KRW 24-11-20E 3,114
FX21020V04 KRW/USD 24-11-20E 1,643
FX21020V04 KRW/USD 24-11-20E 5,614
FX21020V05 KRW/USD 03-12-20E 3,024
IEOOBD8RGM75 HYZF2 QEX|EAEO 04 20| 0| SAIBIX| %S
IEOOBHNZKL13 HYZ S X EAEO 0124 30| U0 BAISIK| %S
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ZAY  2020-11-06
7|ZQ  2020-11-05
A OFEKRX30091%] A B (FA]-TH E)
L A=Y
At #715d  MdE 0 0 0 ELy
A w158 ME 2,074 0 2,074 FU
2 BIIAIEe| 29 7E
KRA4108QC0004-2020-12 KRX300 A &
2,073.96
1,555.47
1,036.98
518.49
=
T 000 . . : . : . .
e 0.00 370.35 740.70 1,111.05.%,481.40 1,851.75 2,222.10 2,592.45 2,962.80
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