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Mt FEH  ME 0 0 0
ol {7tsd M= 574 0 574

VGZ0-EURO STOXX 50 Dec20
573.88

430.41

286.94

143.47

— 0-00 T T T 1 T T T
?{5 0.00 867.00 1,734.00 2,601.00,3,468.00 4,335.00 5,202.00 6,069.00 6,936.00

-143.47

-286.94

-430.41

-573.88 -
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VGZ0 EURO STOXX 50 Dec20 46
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HCXO0-HSCEI Futures Nov20

579.21

386.14

193.07

— 0-00 T T T 1 T T T
4l .00 2,639.75 5,279.50 7,919.25,10,559.0013,198.7515,838.5018,478.2521,118.00

-193.07

-386.14

-579.21

-772.29 -
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=(2) =ZX|M8(1-2)

Al FtEH =24 0 108,310 -108,310 AfLj
ol 27158 =4 0 154,748 -154,748 AL

KR4201Q(3277-2020-12 &327.5

18,421.88
12,281.25
6,140.63
=
il 0.00 . . : : : . .
e 0.00 81.88 163.75 24563 3275040938 491.25 573.13 655.00
6,140.63
112,281.25
118,421.88
24,562.50
7424
KRA4201QC3301-2020-12 2330
130,185.00
97,638.75
65,092.50
32,546.25
=
il 0.00 . : . . . : . |
e 0.00 8250 16500 247.50 330.00~ 41250 49500 577.50 660.00
32,546.25




-65,092.50

-97,638.75

-130,185.00
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KR4201QC3277 2020-12 23275 1,565
| ESNENETSE |

e 2500% -1667%  -833% 0%  833%  1667%  25.00%

-8.00% 1,015 949 879 805 729 651 571
-5.33% 848 766 682 596 509 421 332
-2.67% 609 515 422 328 234 139 45
0% 290 193 97 0 97 193 -290
2.67% 106 -199 292 386 481 577 672
5.33% 573 655 740 827 916 1,007 -1,098
800%  -1098  -1166  -1239  -1316  -1397 1480 1565
KR4201QC3301 2020-12 2330 8,039

7| =Xt HE g
i 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 5030 4705 4355 3985 3,598 3,198 2,788
-5.33% 4243 3829 3400 2960 2513 2,058 1,598
-2.67% 3092 2611 2125 1637 1146 653 159
0% 1535 1,023 511 0 511 1,022 -1533
2.67% 435 936 1440  -1946  -2,454 2963 3473
533% 2785  -3240  -3707 4183  -4666 5155 5648
800%  -5461 5847 6255 6682  -7,124 7577 8,039
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) kR
8,115
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1,100.51

HCXO0-HSCEI Futures Nov20

733.67

366.84

.00 2,639.75 5,27

9.50 7,919.25,10,559.0013,198.7515,838.5018,478.2521,1]

-366.84

-733.67

-1,100.51

-1,467.34

1,078.35

808.76

539.18

269.59

18.00

OHHIX0-C100-HSCEI




-539.18

-808.76

-1,078.35

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

OHHIX0-C99-HSCEI

782.88

587.16

.00

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

-391.44

-587.16

-782.88

1,006.46

754.85

503.23

251.62

_27R1 R

OHHIX0-P100-HSCEI

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




-2o1.0z /
-503.23 /
-754.85

-1,006.46
e
OHHIX0-P99-HSCEI

533.78

355.86

177.93
=
ar

S— 000 T T T T T T 1

of 0.00 2,475.00 4,950.00 7,425.00,49,900.00 12,375.0014,850.0017,325.0019,800.00
-177.93 /

-355.86 /

-533.78

-711.71
7%

3. ALE| 28 RS (X HEA 0| =) (Eh- R
FX21020Q02 KRW/HKD 20-11-20E 100
FX21020U06 HKD/KRW 20-11-20E 9
HCXO0 HSCEI Futures Nov20 117
OHHIX0-C1C HSCEI 86
OHHIX0-C9¢ HSCEI 63
OHHIX0-P1C HSCEI 81
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A £3} ME 0 0 0 el
= Qs ME 1321 0 1,321
A4 s 2 10 0 10 &tQ|
A 7153 =24 0 8,983 -8,983 EtL]
= =3 ME 459 4,066 -3,607 ZQ|
2. BH7|A| RO 2ol E
SX5EC3225-0OESXX0-C3225 EURO STOXX 50 Price EUR
846.05
634.53
423.02
211.51
=
fh—fr 0.00 T T T T T T T
?{E 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
-211.51
-423.02
-634.53
-846.05
72
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,708.83
2,781.62

1,854.42




-927.21

-1,854.42

-2,781.62

-3,708.83

571.08

380.72

190.36

-380.72

-571.08

-761.44

2,749.65

1,833.10

916.55

- 0.00

.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

.00

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




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
916.55 /
-1,833.10 /
-2,749.65
-3,666.20
74
VGZ0-EURO STOXX 50 Dec20
1,321.39 /
991.04 /
660.70 /
330.35
5 /
=
;E 0.00 T T T T T T 1
2{5 0.00 867.00 1,734.00 2,601.00,3,468.00 4,335.00 5,202.00 6,069.00 6,936.00
-330.35 /
-660.70 /
-991.04
-1,321.39
74
3. ALtE| 2 ol X HF (X & of A3 ) (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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37
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Mt {715 dH M= 0 82 -82 Huj
ol {5 H M= 8,652 0 8,652 ZLy
2. Qt7|A| "ol &l x
KR4101QC0001-2020-12 B A L|200X| =M S
8,652.00
6,489.00
4,326.00
2,163.00
3
T 000 . . . . . . .
?{5 0.00 82.40 164.80 247.20 7329.60 412.00 494.40 576.80 659.20
-2,163.00
-4,326.00
-6,489.00
-8,652.00 -
7t
3. AlUZ| R 2= EA & A A Y) ECE L)
KR4101QC0001 2020-12 [ALO|200K| =M= 692
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -692 -692 -692 -692 -692 -692 -692
-5.33% -462 -462 -462 -462 -462 -462 -462
-2.67% -231 -231 -231 -231 -231 -231 -231
0% 0 0 0 0 0 0 0
2.67% 231 231 231 231 231 231 231
5.33% 462 462 462 462 462 462 462
8.00% 692 692 692 692 692 692 692
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2| C| I}QIK200(F Al = 8- R ZHR &)

=Nl
Mt {715 dH M= 0 83 -83 EfLY|
Mt S7tsd =M 2,994 16,012 -13,018 ALY
A FHEH M= 8,570 0 8,570 ErLf
A ft5H =M 3,055 15,954 -12,899 L

2. 7N He| &

12
|
P

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

8,569.60

6,427.20

4,284.80

2,142.40

il
zr

— 0.00

%5 0.00 82.40 164.80 247.20 7329.60 412.00 49440 576.80 659.20
-2,142.40

-4,284.80

-6,427.20

-8,569.60 -

KR4201QC3459-2020-12 &345

4,226.25

3,169.69

2,113.13

1,056.56

— O-OO T T T L T T T 1
or 0.00 86.25 172.50 25875 345.00% 43125 517,50 603.75 690.00
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KR4201QC3475-2020-12 &347.5

.00 86.88 173.75 260.63 347.5 434.38 521.25 608.13 695.00

KR4301QC3300-2020-12 3330

~

-1,056.56
-2,113.13
-3,169.69
-4,226.25
8,796.09
5,864.06
2,932.03
=
=
gl.—_ 0.00
O
h 0
-2,932.03
-5,864.06
-8,796.09
-11,728.13
2,722.50
2,041.88
1,361.25
680.63
=
=
gl.—_ 0.00
O
h 0
-680.63

-1,361.25

T T T T T T T

.00 82.50 165.00 247.50 330.00 41250 495.00 577.50 660.00




-2,041.88

-2,722.50
7t
KR4301QC3326-2020-12 5£332.5
332.50
249.38
166.25
83.13
&
;E 0.00 T T T T T T 1
2|5 0.00 83.13  166.25 249.38 332,50 415.63 498.75 581.88 665.00
-83.13
-166.25
-249.38
-332.50
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 686
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -686 -686 686 686 686 686 -686
-5.33% 457 457 457 457 457 457 457
-2.67% -229 -229 229 229 229 229 229
0% 0 0 0 0 0 0 0
2.67% 229 229 229 229 229 229 229
5.33% 457 457 457 457 457 457 457
8.00% 686 686 686 686 686 686 686
KR4201QC3459 2020-12 2345 210
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 103 97 90 82 73 63 53
-5.33% 92 83 73 62 51 39 27
-2.67% 73 61 48 35 22 8 6



0% 44 30 15 0 -15 -30 -46
2.67% 4 -12 -28 -44 -61 -77 -93
5.33% -48 -65 -82 -98 -115 -132 -148
8.00% -113 -129 -145 -161 -177 -194 -210
KR4201QC3475 2020-12 23475 560
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 262 247 229 209 185 160 133
-5.33% 235 213 187 160 130 98 66
-2.67% 189 158 125 91 55 18 -19
0% 118 80 40 0 -41 -82 -124
2.67% 16 -27 -71 -116 -160 -204 -249
5.33% -118 -164 -210 -257 -303 -349 -395
8.00% -286 -331 -377 -423 -468 -514 -560
KR4301QC3300 2020-12 %330 170
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 161 162 163 164 166 167 170
-5.33% 92 94 97 99 102 105 109
-2.67% 31 35 39 43 48 52 56
0% -15 -10 -5 0 5 10 15
2.67% -43 -38 -34 -30 -25 -20 -16
5.33% -56 -53 -50 -47 -43 -40 -36
8.00% -60 -59 -58 -56 -54 -51 -48
KR4301QC3326 2020-12 #3325 21
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 21 21
-5.33% 12 12 13 13 13 13 14
-2.67% 4 5 5 6 6 7 7
0% -2 -1 -1 0 1 1 2
2.67% -6 -5 -5 -4 -3 -3 -2
5.33% -8 -7 -7 -7 -6 -6 -5
8.00% -9 -8 -8 -8 -8 -7 -7
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,832
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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 117,879 0 117879
= £3} HE 154511 281,487  -126,976 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,434
FX21020Q03 KRW/USD 24-11-20E 1,605
FX21020Q04 KRW/USD 24-11-20E 5,850
FX21020Q04 KRW/USD 24-11-20E 1,472
FX21020Q0€ USD/KRW 24-11-20E 624
FX21020U00 USD/KRW 24-11-20E 268
FX21020U02 USD/KRW 24-11-20E 2,676
FX21020U02 USD/KRW 24-11-20E 5,717
FX21020U02 USD/KRW 24-11-20E 3,077
FX21020V04 KRW/USD 24-11-20E 1,623
FX21020V04 KRW/USD 24-11-20E 5,547
FX21020V05 KRW/USD 03-12-20E 2,988
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 OFEKRX300QI Sl A @ (AT )
L A=Y
At #715d  MdE 0 0 0 YU
=4 #7158 MdE 2,120 0 2,120 ZU
2. 87| A el 2R E
KR4108QC0004-2020-12 KRX300 A 2
2,119.88
1,589.91
1,059.94
529.97
o
T 000 . . : . : . .
2{5 0.00  378.55 757.10 1,135.65.1,514.20 1,892.75 2,271.30 2,649.85 3,028.40
-529.97
-1,059.94
-1,589.91
-2,119.88 -
71
3.AILEIRE &P ZHE (&M 4=) (Tt 2kl
KR4108QC0004 2020-12 KRX300 M2 170
7| =Rt O| HEY
7}z -2500% -1667%  -8.33% 0% 8.33% 1667%  25.00%
-8.00% -170 -170 -170 -170 -170 -170 -170
-5.33% -113 -113 -113 -113 -113 -113 -113
-2.67% -57 -57 -57 -57 -57 -57 -57
0% 0 0 0 0 0 0 0
2.67% 57 57 57 57 57 57 57
5.33% 113 113 113 113 113 113 113
8.00% 170 170 170 170 170 170 170
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ne me

H20E 2| 2 (H)(HAZ 8- TR 21 8)

&

Mt %7%14 +AZH 0 0 0
A E3t ME 0 0 0 Ze|
A 7EH 943 H 3,665 0 3,665
A E3} ME 0 5,072 -5,072 =9

2. 7| A|He| & x

3. ALIE|RE £ ZH-F(X|CH= Ao A2 ) (TH-EH kR
FX21020V00 KRW/USD 13-11-20E 121
FX21020V02 KRW/USD 23-11-20E 44
FX21020V04 KRW/USD 30-11-20E 117
FX21020X02 KRW/USD 17-11-20E 12
FX21020X02 KRW/USD 14-12-20E 111
IEOOBD8RGM75 *SEHEE2 YA EMSO O2{20| A0 SAISHK] &%

4. oM EO| XMoo A=A (VaR : 99% L E|+F,10U7|F) (SHS|:i kel
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<

Al QItEsd M2 0 0 0
Al ItEH  AY 0 0 0 EQ|
A E3} M 0 0 0 &tQ|
A {7t5d M= 930 0 930
=7 CPEETPN - 1,032 0 1,032 &9
A £3} ME 0 761 -761 EtQ|
2. Q7| A|”e| 2ol
VNCX0-VN30 Index Future Nov20
697.84
465.23
232.61
0.00 T T T ( T T T
0.00 230.35 460.70 691.05 921.40 1,151.75 1,382.10 1,612.45
-232.61
-465.23
-697.84
-930.46 -
7%
3. ALIZ|RE £ ZHF (X CHEA 0 A2 ) (TH|:EHakel
2.55E+11 VN3O0TR Index(EUR) 83
FX21020Q0E KRW/EUR 27-11-20E 8
FX21020Q0t KRW/EUR 27-11-20E 5
FX21020U05 KRW/EUR 27-11-20E 5
FX21020U06 KRW/EUR 27-11-20E 5
FX21020V04 KRW/EUR 29-01-21E 37
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oL x| QI A B A B (4 H-THEE)

<A

335.15

251.36

167.58

83.79

0.00

-83.79

-167.58

-251.36

-335.15

344.53

258.40

172.27

86.13

0.00

-86.13

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

0.00

10.44

20.87 31.31 41.74 52.18

62.61

73.05

83

COH1-BRENT CRUDE FUTR Mar21

0.00

11.09

22.17 33.26 44.34 55.43

66.51

77.60

48



-172.27

-258.40

-344.53

120.99

90.74

60.50

30.25

-60.50

-90.74

-120.99

222.92

167.19

111.46

55.73

-111.46

-167.19

HOF1-NY Harb ULSD Fut Jan21

pd

.00 0.32 0.63 O.MZG 1.58 1.89 2.21 2.52
712
KR4175QB0003-2020-11 & 2{M S
.00

278.65 557.30 835.95 1,114.60.1,393.25 1,671.90 1,950.55 2,229.20

AN

AN

N



-222.92 |

KR4175QC0002-2020-12 &M=

55.74
41.80

27.87 \

13.93 \

0.00 . . \ . . . .
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