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T 000 . . . . . . .
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KR4101QC0001 2020-12 AAT|200K| 44 13
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
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0% 0 0 0 0 0 0 0
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 533 0 533

VGZ0-EURO STOXX 50 Dec20

399.99

266.66

133.33

— 0-00 T T T 1 T T T
?{5 0.00 802.75 1,605.50 2,408.25,3,211.00 4,013.75 4,816.50 5,619.25 6,422.00

-133.33

-266.66

-399.99

-533.32 -
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VGZ0 EURO STOXX 50 Dec20 43
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Mt 7rEE d= 0 0 0 YU
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HCXO0-HSCEI Futures Nov20

578.06

385.37

192.69

— 0-00 T T T 1 T T T
4l .00 2,633.75 5,267.50 7,901.25,10,535.0013,168.7515,802.5018,436.2521,070.00

-192.69

-385.37

-578.06

-770.74 -
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Mt FHEH =
ol S7tsd =M 0 298,053 -298,053 ALY

M 2,369 0 2,369 FLY

KR4201QB3179-2020-11 &317.5

169,961.72

113,307.81

56,653.91

— 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

-56,653.91

-113,307.81

-169,961.72

-226,615.63

KR4301QB3178-2020-11 5317.5

71,437.50

53,578.13

35,718.75

17,859.38

— 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

-17,859.38




-35,718.75

-53,578.13

-71,437.50 -

3. ALtE[2E P HE (F &0 dEH) |- 22
KR4201QB3179 2020-11 23175 15,463
| | ESNEREEYE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 6751 6624 6466 6282 6072 5,842 5,593
-5.33% 6093 5814 5513 5195 4863 4,520 4,168
-2.67% 4399 3990 3578 3164 2748 2331 1913
0% 1,242 831 417 0 419 840 -1262
267%  -3313  -3604  -3918 4250  -4,596 4953 5321
533% 8798  -8948  -9131  -9343  -9,581 9840 -10,119
800%  -14725  -14783  -14867  -14977  -15115  -15277  -15463
KR4301QB3178 2020-11 %3175 4,409

7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 4389 4390 4391 4393  -4,396 4402 4409
533% 2471 2482 2498 2518  -2,542 2570 -2,601
-2.67% 766 -821 878 936 -995 1,055 -1116
0% 167 113 57 0 59 118 179
2.67% 372 360 343 322 297 269 236
5.33% 387 386 384 381 376 369 359
8.00% 387 387 387 387 386 385 383
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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 FEH  ME 1,464 0 1,464 2y
=2 SIEH  SM 0 3,597 -3,597 &L|
= E3} ME 116 1,254 -1,139 %9
2. Q7| A|Ee & x
HCX0-HSCEI Futures Nov20
1,098.31
732.20
366.10
o3
:;E 0.00 T T T 1 T T T
2{5 0.00 2,633.75 5,267.50 7,901.25,40,535.0013,168.7515,802.5018,436.2521,070.00
-366.10
-732.20
-1,098.31
-1,464.41 -
74
OHHIX0-C100-HSCEI
1,083.75
812.81
541.88
270.94




-541.88

-812.81

-1,083.75

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

OHHIX0-C99-HSCEI

786.80

590.10

.00

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

-393.40

-590.10

-786.80

1,011.50

758.63

505.75

252.88

_27R7 QQ

OHHIX0-P100-HSCEI

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




-505.75 //
-758.63
-1,011.50
74
OHHIX0-P99-HSCEI
715.28
536.46
357.64
178.82
&
;E 0.00 T T T T T T 1
2& 0.00 2,475.00 4,950.00 7,42%'0.00 12,375.0014,850.0017,325.0019,800.00
-178.82 /
-357.64 /
-536.46
-715.28
I
3. A|LIE2|E £ XZH-F(X|CHE Ao A Z ) (TH|- e TRl
FX21020Q03 KRW/HKD 20-11-20E 100
FX21020U06 HKD/KRW 20-11-20E 9
HCXO0 HSCEI Futures Nov20 117
OHHIX0-C1C HSCEI 87
OHHIX0-C9¢ HSCEI 63
OHHIX0-P1C HSCEI 81
OHHIX0-P9< HSCEI 57
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= SIEH  ME 1,315 0 1315
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 8,991 -8,991 EtL|
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2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
812.14
609.10
406.07
203.03
=
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
-203.03
-406.07
-609.10
-812.14
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,704.49
2,778.37

1,852.25




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

926.12
o
=]
il 0.00
%5 0.00
-926.12
-1,852.25
-2,778.37
-3,704.49
577.05
384.70
192.35
=
=]
T 0.00
%5 0.00
-192.35
-384.70
-577.05
-769.39
2,778.37
1,852.25
926.12
=
=]
1) 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

802.75 1,605.50 2,408.25,3,211.00 4,013.75 4,816.50 5,619.25 6,422.00

ol

4l 0.00
-926.12

-1,852.25

-2,778.37

-3,704.49 -
986.40
657.60
328.80

&l

=

;F 0.00

(o]

4l 0.00
-328.80
-657.60
-986.40

-1,315.19 -

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
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65
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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
8,770.41
6,577.81
4,385.21
2,192.60
3
T 000 . . . . . . .
?{5 0.00 80.46 160.93 241.39 7321.85 402.31 482.78 563.24 643.70
-2,192.60
-4,385.21
-6,577.81
-8,770.41 -
7t
3. AlUZ| R 2= EA & A A Y) ECE L)
KR4101QC0001 2020-12 [ALO|200K| =M= 702
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -702 -702 -702 -702 -702 -702 -702
-5.33% -468 -468 -468 -468 -468 -468 -468
-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% 468 468 468 468 468 468 468
8.00% 702 702 702 702 702 702 702
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2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
885.09
663.82
442.54
221.27
3
T 0.00 . . . . . . :
?{5 0.00 80.46  160.93 241.39 7321.85 402.31 482.78 563.24 643.70
-221.27
-442.54
-663.82
-885.09 -
74
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101QC0001 2020-12 [AI|200K| =M 2 71
7| EXpAS| HFd
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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KR4101QC0001-2020-12 B A L|200X| =M S
402.31
301.73
201.16
100.58
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.46  160.93 241.39 7321.85 402.31 482.78 563.24 643.70
-100.58
-201.16
-301.73
-402.31 -
74
3. AlL2| 2 SR xHE(E 2 Ao AT ) (ECEE)
KR4101QC0001 2020-12 [AI|200K| =M 2 32
7| EXpAS| HFd
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 -21 221
-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 &)

T&
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 ALY
= Rt5H  ME 8,449 0 8,449 ALK
=A 27158 24 3,809 15,416 -11,607 AtLY

2. 7N He| &

12
|
P

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

8,448.56

6,336.42

4,224.28

2,112.14

%5 0.00 80.46 160.93 241.39 7321.85 402.31 482.78 563.24 643.70

-2,112.14

-4,224.28

-6,336.42

-8,448.56 -

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

5,108.75

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
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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
7}
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
7t
3. AUE|IE 2R ZHFE 2L HSY) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 676
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 676 676 676 676 676 676 676
-5.33% 451 451 451 451 451 451 451
-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% 451 451 451 451 451 451 451
8.00% 676 676 676 676 676 676 676
KR4201QB3328 2020-11 23325 491
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 103 102 101 99 96 93 88
-5.33% 100 97 93 88 82 74 66
-2.67% 87 79 70 59 48 35 22



0% 47 32 16 0 -17 -33 -51
2.67% -44 -63 -83 -102 -121 -141 -160
5.33% -197 -215 -233 -251 -270 -289 -307
8.00% -404 -417 -430 -444 -459 -474 -491
KR4201QB3351 2020-11 =335 224
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 41 41 40 40 39 37 35
-5.33% 40 39 38 36 33 30 26
-2.67% 36 33 29 24 19 14 8
0% 21 14 7 0 -8 -15 -23
2.67% -16 -25 -34 -44 -53 -62 -72
5.33% -82 -92 -101 -110 -120 -129 -139
8.00% -177 -184 -192 -199 -207 -216 -224
KR4301QB3152 2020-11 315 4
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 4
-5.33% 2 2 2 2 2 2 3
-2.67% 1 1 1 1 1 1 1
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4301QB3178 2020-11 #3175 230
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 229 229 229 229 230 230 230
-5.33% 129 130 130 132 133 134 136
-2.67% 40 43 46 49 52 55 58
0% -9 -6 -3 0 3 6 9
2.67% -19 -19 -18 -17 -16 -14 -12
5.33% -20 -20 -20 -20 -20 -19 -19
8.00% -20 -20 -20 -20 -20 -20 -20
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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 115,725 0 115725
= £3} HE 155287 282901  -127,614 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,451
FX21020Q03 KRW/USD 24-11-20E 1,613
FX21020Q04 KRW/USD 24-11-20E 5,880
FX21020Q04 KRW/USD 24-11-20E 1,479
FX21020Q0€ USD/KRW 24-11-20E 627
FX21020U00 USD/KRW 24-11-20E 269
FX21020U02 USD/KRW 24-11-20E 2,689
FX21020U02 USD/KRW 24-11-20E 5,745
FX21020U02 USD/KRW 24-11-20E 3,092
FX21020V04 KRW/USD 24-11-20E 1,631
FX21020V04 KRW/USD 24-11-20E 5,575
FX21020V05 KRW/USD 03-12-20E 3,003
IEOOBD8RGM?75 HYT S AR EAE 02 S0 U0 SAISHK| %S
IEOOBHNZKL13 HYT S AR BLEO 024 S0 U0 SAISHK| &S
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A OFEKRX30091%] A B (FA]-TH E)
L A=Y
At #715d  MdE 0 0 0 ELy
A w158 ME 2,078 0 2,078 FUj
2 BIIAIEe| 29 7E
KRA4108QC0004-2020-12 KRX300 A &
2,077.88
1,558.41
1,038.94
519.47
=
T 000 . . : . : . .
e 0.00 371.05 74210 1,113.15.7,484.20 1,855.25 2,226.30 2,597.35 2,968.40
519.47
-1,038.94
-1,558.41
2,077.88 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (THe[-E4HR)
KR4108QC0004 2020-12 KRX300 42 166
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -166 -166 -166 -166 -166 -166 -166
-5.33% -111 111 111 111 111 111 111
-2.67% -55 55 55 -55 -55 55 55
0% 0 0 0 0 0 0 0
2.67% 55 55 55 55 55 55 55
5.33% 111 111 111 111 111 111 111
8.00% 166 166 166 166 166 166 166
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