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ZA|Y  2020-11-16
J|ZY  2020-11-13

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 521 0 521

VGZ0-EURO STOXX 50 Dec20

390.45

260.30

130.15

— 0-00 T T T 1 T T T
?{5 0.00 858.00 1,716.00 2,574.00,3,432.00 4,290.00 5,148.00 6,006.00 6,864.00

-130.15

-260.30

-390.45

-520.60 -

3. AlLtEI2 Y AT EHE @ AU AT A) (EH9l ot

VGZ0 EURO STOXX 50 Dec20 42
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J|ZY  2020-11-13

7 2 CH &

774.41

580.80

387.20

193.60

— 0.00

<A

-193.60

-387.20

-580.80

-774.41

27153

d= 0 0 0 YU
7rEd d=

774 0 774 ZtLY

HCXO0-HSCEI Futures Nov20

.00 2,647.00 5,294.00 7,941.00,40,588.0013,235.0015,882.0018,529.0021,176.00

3. ALIE|2E &9

HCXO0

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t
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ZA|Y  2020-11-16
7|22 2020-11-13

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

A 7tsd =4 0 117723  -117,723 &
A mtsd =i 0 270204  -270,204 HLY

KR4201Q(3277-2020-12 &327.5

18,421.88

12,281.25

6,140.63

— O-OO T T T L T T T
o 0.00 81.88 163.75 245.63 327.50\_409.38 491.25 573.13 655.00

-6,140.63

-12,281.25

-18,421.88

-24,562.50

KR4201QC3301-2020-12 =330

187,935.00

140,951.25

93,967.50

46,983.75

— O-OO T T T L T T T 1
of 0.00 82.50 165.00 247.50 330.00%_412.50 495.00 577.50 660.00

-46,983.75




-93,967.50 \

-140,951.25

-187,935.00

KR4301Q(3276-2020-12 5£327.5

5,731.25

4,298.44

2,865.63

1,432.81

0.00

0.

DO

81.88 163.75 245.63 27.50 409.38 491.25 573.13 655.00

-1,432.81

-2,865.63

-4,298.44

-5,731.25

51,975.00

38,981.25

25,987.50

12,993.75

-12,993.75

-25,987.50

-38,981.25

KR4301QC3300-2020-12 3330

0.00

82.50 165.00 247.50 _330.00 41250 495.00 577.50 660.00

e

yd

yd



-51,975.00 1

3. AL @ A0 RHEE A A S (EFS): st
KR4201QC3277 2020-12 2327.5 1,624

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,090 1,021 948 873 795 716 635
-5.33% 900 816 731 644 557 468 380
2.67% 632 539 446 353 260 167 74
0% 281 187 94 0 -94 188 282
2.67% -150 236 324 413 504 595 686
5.33% -649 723 -801 -881 -964 -1,049 -1,135
8.00% 1204 1262 -1327  -1396  -1,469 1,545 1,624
KR4201QC3301 2020-12 2330 12,064

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 7,812 7,319 6,794 6,244 5,674 5,089 4,490
-5.33% 6,520 5,903 5,271 4,628 3,976 3318 2,654
2.67% 4,652 3,954 3,253 2,551 1,847 1,142 437
0% 2,160 1,440 720 0 720 1,441 2,161
2.67% 942 -1624 2314 3011  -3713 4,419 5,128
5.33% 4590  -5187  -5807  -6446  -7,100 7,765 -8,439
8.00% 8686  -9171  -9697  -10254  -10,838 11442 12,064
KR4301QC3276 2020-12 %327.5 322

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 298 -300 -304 -307 1312 317 322
-5.33% 157 -164 -170 178 185 1193 201
2.67% 44 54 64 73 83 93 102
0% 28 19 10 0 -10 19 29
2.67% 64 58 51 44 36 28 20
5.33% 76 73 70 66 61 56 50
8.00% 79 78 77 75 73 70 66
KR4301QC3300 2020-12 £330 3,077

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 2896  -2912  -2935  -2963  -2,996 3,035 3,077
-5.33% 1,592  -1639  -1691  -1,748  -1,809 1,874 1,941
2.67% 493 574 656 739 823 -908 -993
0% 267 178 89 0 -89 -179 -269
2.67% 670 606 537 465 390 313 234



548
726

828 796 757 712 662 607
862 846 824 796 763

874

5.33%
8.00%

ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 9% 4+F,10

15,198



o 2020-11-16
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<

AR Q= M2 0 0 R
A7 St=H  eM 0 0 0 ZL
AR £3} M 0 0 0 &l
= S7=d ME 1,471 0 1,471 ZEL
=7 SIEH  SM 0 3,582 -3,582 &FLY
A £3} ME 115 1,249 -1,134 %t Q|

1,103.53

HCXO0-HSCEI Futures Nov20

735.69

367.84

.00 2,647.00 5,29

4.00 7,941.00,40,588.0013,235.0015,882.0018,529.0021,176.00

-367.84

-735.69

-1,103.53

-1,471.37

1,079.10

809.33

539.55

269.78

OHHIX0-C100-HSCEI




0.00 T T T T T T 1
0.00 2,500.00 5,000.00 7,500.00 10,000.0612,500.0015,000.0017,500.0020,000.00
-269.78 \
-539.55 \
-809.33 \
-1,079.10
3
OHHIX0-C99-HSCEI
587.57
391.71
195.86
0.00 T T T T T T 1
0.00 2,475.00 4,950.00 7,425.00 9,900.00.12,375.0014,850.0017,325.0019,800.00
-195.86 \
-391.71 \
-587.57 \
-783.43
74
OHHIX0-P100-HSCEI
1,007.16
755.37
503.58
251.79
0.00 T T T T T T 1
0.00 2,500.00 5,000.00 7,500.00,#0,000.0012,500.0015,000.0017,500.0020,000.00

_72B1 7Q




-201.713 /
-503.58 /
-755.37

-1,007.16
e
OHHIX0-P99-HSCEI
534.15
356.10
178.05
&

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
-178.05 /

-356.10 /

-534.15

-712.21
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 118
OHHIX0-C1C HSCEI 86
OHHIX0-C9¢ HSCEI 63
OHHIX0-P1C HSCEI 81
OHHIX0-P9S HSCEI 57
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Al 2020-11-16
7|2 2020-11-13

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|
=2 SIEH  ME 1,309 0 1,309
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 9,020 9,020 EtL|
A E3} ME 461 4,083 -3,622 ZtQ|
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
637.15
424.76
212.38
=
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
-212.38
-424.76
-637.15
-849.53
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,724.10
2,793.08

1,862.05




0.0

-1,862.05

-2,793.08

-3,724.10

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

764.58

573.43

382.29

191.14

.00

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

-382.29

-573.43

-764.58

3,681.29

2,760.97

1,840.65

920.32

0.00

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR




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

858.00 1,716.00 2,574.00,3,432.00 4,290.00 5,148.00 6,006.00 6,864.00

or
& 0.00
-920.32
-1,840.65
-2,760.97
-3,681.29 -
981.40
654.27
327.13
&l
=
g; 0.00
o
& 0.00
-327.13
-654.27
-981.40
-1,308.54 -

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

[ACL
[Ho

116
211
37
68
298
61
295
105
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ETFAOIEY K| X| 285X

)
Mt {715 dH M= 0 579 -579 Fuj
ol {5 H M= 8,161 0 8,161 ELy
2. Q7| A| Ao &l x
KR4101QC0001-2020-12 B A L|200X| =M S
6,120.71
4,080.48
2,040.24
3
T 000 . . . . : . :
?{5 0.00 83.28 166.55 249.83 333.10 416.38 499.65 582.93 666.20
-2,040.24
-4,080.48
-6,120.71
-8,160.95 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101QC0001 2020-12 [ALO|200K| =M= 653
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -653 -653 -653 -653 -653 -653 -653
-5.33% -435 -435 -435 -435 -435 -435 -435
-2.67% -218 -218 -218 -218 -218 -218 -218
0% 0 0 0 0 0 0 0
2.67% 218 218 218 218 218 218 218
5.33% 435 435 435 435 435 435 435
8.00% 653 653 653 653 653 653 653
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2| C| I}QIK200(F Al = 8- R ZHR &)

N o

MY >
ne me

T=
At w158 M= 0 0 0 &
At s15H =M 4,478 4,660 -182 AtLY
A 7153 ME 8,661 0 8,661 Aty
=A 27158 24 2,473 15,839 -13,366 AfLY

2. 7N He| &

12
|
P

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

8,660.60

6,495.45

4,330.30

2,165.15

%5 0.00 83.28 166.55 249.83 7333.10 416.38 499.65 582.93 666.20

-2,165.15

-4,330.30

-6,495.45

-8,660.60 -

KR4201QC3459-2020-12 &345

6,145.31

4,096.88

2,048.44

— 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




!

.

-2,048.44

-4,096.88

-6,145.31

-8,193.75

7,645.00

5,733.75

3,822.50

1,911.25

0.00

-1,911.25

3,822.50

-5,733.75

-7,645.00

e v Toeuw —areow vovivuw

KR4201QC3475-2020-12 &347.5

.00 86.88 173.75 260.63

347.5 43438 521.25 608.13 695.00

KR4301QC3276-2020-12 ¥327.5

327.50

245.63

163.75

~

.00

T T T T T T T 1

81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00




-245.63

-327.50
7t
KR4301QC3300-2020-12 £330
2,145.00
1,608.75
1,072.50
536.25
.I'::J
;E 0.00 T T T T T T 1
2|5 0.00 82.50 165.00 247.50 330.00 412.50 495.00 577.50 660.00
-536.25
-1,072.50
-1,608.75
-2,145.00
742
3. AU E 2P ZHFEI 2L H=A) THel = Er R
KR4101QC0001 2020-12 TAT|200X| 442 693
7| =X e] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -693 -693 -693 -693 -693 -693 -693
-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% 693 693 693 693 693 693 693
KR4201QC3459 2020-12 2345 427
7| ERHAO| HE Y
7424 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 217 205 190 173 155 136 116
-5.33% 191 173 153 132 109 86 62
-2.67% 149 126 101 75 48 21 6



0% 87 58 29 0 -29 -59 -89
2.67% 0 -31 -62 -93 -125 -156 -187
5.33% -112 -143 -175 -206 -237 -269 -300
8.00% -248 -277 -306 -336 -366 -397 -427
KR4201QC3475 2020-12 23475 383
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 186 176 163 149 133 116 98
-5.33% 165 150 133 114 94 73 51
-2.67% 131 110 88 65 41 17 -8
0% 78 53 27 0 -27 -54 -81
2.67% 4 -25 -53 -82 -111 -139 -168
5.33% -93 -122 -152 -181 -210 -240 -269
8.00% -213 -240 -269 -297 -326 -354 -383
KR4301QC3276 2020-12 #3275 18
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 17 17 18 18 18 18
-5.33% 9 9 10 10 11 11 11
-2.67% 3 3 4 4 5 5 6
0% -2 -1 -1 0 1 1 2
2.67% -4 -3 -3 -3 -2 -2 -1
5.33% -4 -4 -4 -4 -3 -3 -3
8.00% -5 -4 -4 -4 -4 -4 -4
KR4301QC3300 2020-12 %330 127
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 119 120 121 122 124 125 127
-5.33% 66 68 70 72 75 77 80
-2.67% 20 24 27 30 34 37 41
0% -11 -7 -4 0 4 7 11
2.67% -28 -25 -22 -19 -16 -13 -10
5.33% -34 -33 -31 -29 -27 -25 -23
8.00% -36 -36 -35 -34 -33 -32 -30
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,856
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SAlY  2020-11-16
7|ZY 2020-11-13
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 117,941 0 117941
=7 £3} HE 154622 281,689  -127,067 &<
2. WA £ x
3. ALZ|2E ST ZHS @IS LY FY) (Eh2f: 2]
FX21020Q03 KRW/USD 24-11-20E 3,436
FX21020Q03 KRW/USD 24-11-20E 1,606
FX21020Q04 KRW/USD 24-11-20E 5,855
FX21020Q04 KRW/USD 24-11-20E 1,473
FX21020Q0€ USD/KRW 24-11-20E 625
FX21020U00 USD/KRW 24-11-20E 268
FX21020U02 USD/KRW 24-11-20E 2,677
FX21020U02 USD/KRW 24-11-20E 5,721
FX21020U02 USD/KRW 24-11-20E 3,079
FX21020V04 KRW/USD 24-11-20E 1,624
FX21020V04 KRW/USD 24-11-20E 5,551
FX21020V05 KRW/USD 03-12-20E 2,990
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]
17,555



ZAlY  2020-11-16
7|22 2020-11-13
A OFEKRX300QI Sl A @ (AT )
L Hef=
At #715d  MdE 0 0 0 YU
=4 #7158 MdE 2,139 0 2,139 U
2. 87| A el 2R E
KR4108QC0004-2020-12 KRX300 A 2
2,138.64
1,603.98
1,069.32
534.66
o
T 000 . . : . : . .
2{5 0.00 381.90 763.80 1,145.70.1,527.60 1,909.50 2,291.40 2,673.30 3,055.20
-534.66
-1,069.32
-1,603.98
-2,138.64 -
71
3.AILEIRE &P ZHE (&M 4=) (Tt 2kl
KR4108QC0004 2020-12 KRX300 M2 171
7| =Rt O| HEY
7}z -2500% -1667%  -8.33% 0% 8.33% 1667%  25.00%
-8.00% -171 -171 -171 -171 -171 -171 -171
-5.33% -114 -114 -114 -114 -114 -114 -114
-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% 114 114 114 114 114 114 114
8.00% 171 171 171 171 171 171 171
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2020-11-13

N o

MY >
ne me

H20E2| 9 (H)(MA S 3T ZHE &)

Fe

e QIEH 2
M7 S3t d=
w7 QIEH  +UZH
=7 S3t M=

2. WI|MHE &

10

EE

3. ALtE[2E &P HE(F &0 d=H)
FX21020V02 KRW/USD 23-11-20E
FX21020V04 KRW/USD 30-11-20E
FX21020X02 KRW/USD 17-11-20E

FX21020X02 KRW/USD 14-12-20E

0 165 -165
0 0 0 2o
3,502 0 3,502
0 3,559 -3,559 &9
GOEE)
44
117
12
112

IEO0BD8RGM75 * PSS PR ELESO| 02 S0 A0l JAGHA| &S
4. ntE & F0 £ YT H(VaR : 9% E|+F, 1027 F) (Thel- 4 2hel)

143



2 2020-11-16
2 2020-11-13

<

Al By TN 0 0 0
Al lEH  AY 0 0 0 %l
A E3} M 0 0 0 %9
A {7t5d M= 982 0 982
=7 CPEETPN - 1,036 0 1,036 &9
A £3} ME 0 764 -764 %t Q|
2. BH7| Ao 2o E
VNCX0-VN30 Index Future Nov20
736.15
490.77
245.38
0.00 T T T ( T T T
0.00 23198 46395 695.93 7952790 1,159.88 1,391.85 1,623.83 1,855.80
-245.38
-490.77
-736.15
-981.53 -
71
3. AL} &0 L E S (| T2 Al of AL2 ) G
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