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

VGZ0-EURO STOXX 50 Dec20

391.05

260.70

130.35

— 0-00 T T T 1 T T T
?{5 0.00 859.50 1,719.00 2,578.50,3,438.00 4,297.50 5,157.00 6,016.50 6,876.00

-130.35

-260.70

-391.05

-521.40 -
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27153
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1,299.13
974.35
649.57
32478

=

=

3l 0.00

or

44

-324.78

-649.57

-974.35
-1,299.13 -

0.

= 0 0 0 ELy
= 1,299 0 1,299 &4

HCXO0-HSCEI Futures Nov20

D0 2,636.25 5,27

2.50 7,908.75,10,545.0013,181.2515,817.5018,453.7521,090.00
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A iy o 3,961 0 3961 ZLY

K=
=]
ol S7tsd =M 0 266,079 -266,079 ALY

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

183,810.00

137,857.50

91,905.00

45,952.50

— 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

-45,952.50




-91,905.00 \

-137,857.50 \

-183,810.00

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
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-51,975.00 1

3. AlLt2| 2 & ZHF (X[ & HS=) (Chef-aHat3
KR4201QC3277 2020-12 2327.5 1,759

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,281 1,204 1,126 1,046 965 883 800
-5.33% 1,028 941 853 765 678 590 502
2.67% 684 595 505 416 327 237 147
0% 252 169 85 0 -86 173 -260
2.67% 257 327 -400 477 555 636 718
5.33% -826 -881 941  -1,005  -1,074 1,145 1,219
8.00% 1439 -1479  -1525  -1576  -1,633 1,694 1,759
KR4201QC3301 2020-12 2330 12,829

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 9,039 8,495 7,934 7,358 6,771 6,176 5,573
-5.33% 7,333 6,696 6,055 5,410 4,763 4114 3,464
2.67% 4,965 4,295 3,625 2,954 2,284 1,614 944
0% 1,935 1,296 651 0 655 1,314 1,975
2.67% 1,691 -2245 2822  -3416  -4,023 4,641 5,268
5.33% 5800  -6243 6723  -7234 7,770 -8,327 -8,900
800%  -10269  -10,595 -10971  -11,388  -11,840  -12322  -12,829
KR4301QC3276 2020-12 %327.5 263

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 226 231 237 243 249 1256 263
5.33% -102 111 -120 129 138 147 156
2.67% 20 29 -39 48 57 67 76
0% 20 14 7 0 7 15 23
2.67% 33 31 27 23 19 14 8
5.33% 36 36 34 33 31 28 25
8.00% 37 37 36 36 35 34 32
KR4301QC3300 2020-12 £330 2,577

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 2293 2328 2369  -2415  -2,465 2,520 2,577
5.33% 1,100 -1171  -1244  -1319  -1,39 1,474 1,553
2.67% 250 336 422 508 594 680 767
0% 204 139 71 0 73 149 2225
2.67% 376 345 307 264 215 162 106
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AR Q= M2 0 0 ET
At s15H =M 0 0 0 &
At £3} M 0 0 0 &tQ|
=7 SItEH  ME2 1,465 0 1,465 ELj
=7 SIEH  SM 0 3,562 13,562 EHLY
A £3} ME 114 1,242 -1,127 % 9|

1,465.00

HCXO0-HSCEI Futures Nov20

1,098.75

732.50

366.25

.00 2,636.25 5,27

2.50 7,908.75,10,545.0013,181.2515,817.5018,453.7521,0¢

-366.25

-732.50

-1,098.75

-1,465.00

1,073.10

804.83

536.55

268.28

OHHIX0-C100-HSCEI

90.00



-268.28

-536.55

-804.83

-1,073.10

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

OHHIX0-C99-HSCEI

779.07

584.30

389.54

194.77

0.00 2,475.00 4,950.00 7,425.00 9,900. 2,375.0014,850.0017,325.0019,800.00

751.17

500.78

250.39

0.00

72BN 20

OHHIX0-P100-HSCEI

0.00 2,500.00 5,000.00 7,500.00,40,000.0012,500.0015,000.0017,500.0020,000.00




-£0U.237 /
-500.78 /
-751.17

-1,001.56
e
OHHIX0-P99-HSCEI

531.18

354.12

177.06
=
ar

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
-177.06 /

-354.12 /

-531.18

-708.25
7%

3. ALE| 28 RS (X HEA 0| =) (Eh- R
FX21020Q02 KRW/HKD 20-11-20E 99
FX21020U06 HKD/KRW 20-11-20E 9
HCXO0 HSCEI Futures Nov20 117
OHHIX0-C1C HSCEI 86
OHHIX0-C9¢ HSCEI 62
OHHIX0-P1C HSCEI 80
OHHIX0-P9S HSCEI 57
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Al SilEH  ME 0 0 0
Al lEH  AY 0 0 0 %l
AT QlEH  8M 0 0 0 LY
A £3} ME 0 0 0 el
= Qs ME 1,122 0 1,122
A4 s 2 10 0 10 &tQ|
A 7153 =24 0 8,745 -8,745 EtL]
= =3 ME 460 4,074 -3,614 Q|
2. BH7|A| RO 2ol E
SX5EC3225-0OESXX0-C3225 EURO STOXX 50 Price EUR
572.26
381.50
190.75
=
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
-190.75
-381.50
-572.26
-763.01
72
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,588.31
2,691.23

1,794.16




0.00 81250 1,625.00 2,437.50 3,250.00.4,062.50 4,875.00 5,687.50 6,500.00

-897.08

-1,794.16

-2,691.23

-3,588.31

SX5EP3225-OESXX0-P3225 EURO STOXX 50 Price EUR

572.26

381.50

190.75

0.00
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

-190.75

-381.50

-572.26

-763.01

SX5EP3250-OESXX0-P3250 EURO STOXX 50 Price EUR

3,631.03

2,723.27

1,815.52

907.76

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
-907.76 /
-1,815.52 /
-2,723.27
-3,631.03
742
VGZ0-EURO STOXX 50 Dec20
1,122.00 /
841.50 /
561.00 /
280.50
= /
=]
;E O-OO T T T T T T 1
2|5 0.00 859.50 1,719.00 2,578.50,3,438.00 4,297.50 5,157.00 6,016.50 6,876.00
-280.50 /
-561.00 /
-841.50
-1,122.00
7424
3. A|LI2|2E =9 A XH F (X|CH =4 o A=) (TH:

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
210
37
61
287
61
290
90
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ETFAOIE Y HE|X| 2 EX3EH8S

At w158 M= 0 340 -340 EhLf
A w158 ME 7,992 0 7,992 ZLY
2. I|AHe| ol =
KR4101QC0001-2020-12 A A 1| 200X| =M &
7,992.35
5,994.26
3,996.18
1,998.09
.E.l'.]
T 000 . . . . . . .
?{5 0.00 85.03 170.05 255.08 7340.10 425.13 510.15 595.18 680.20
-1,998.09
-3,996.18
-5,994.26
-7,992.35 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101QC0001 2020-12 [AI|200K| =M 2 640
7| E=XpA| H &

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -640 -640 -640 -640 -640 -640 -640
-5.33% -427 -427 -427 -427 -427 -427 -427
-2.67% -213 -213 -213 -213 -213 -213 -213

0% 0 0 0 0 0 0 0
2.67% 213 213 213 213 213 213 213
5.33% 427 427 427 427 427 427 427
8.00% 640 640 640 640 640 640 640
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2| C| I}QIK200(F Al = 8- R ZHR &)

N o

MY >
ne me

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 8,843 0 8,843 EHL|
= o= 2M 2,473 15,839 -13,366 ZfLY

2. 7N He| &

12
|
P

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

8,842.60

6,631.95

4,421.30

2,210.65

%5 0.00 85.03 170.05 255.08 7340.10 425.13 510.15 595.18 680.20

-2,210.65

-4,421.30

-6,631.95

-8,842.60 -

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
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.

-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 5330
2,145.00
1,608.75
1,072.50
536.25
&
;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. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT200K| 42 709
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 709 709 709 709 709 709 709
-5.33% 472 472 472 472 472 472 472
-2.67% 236 236 236 236 236 236 236
0% 0 0 0 0 0 0 0
2.67% 236 236 236 236 236 236 236
5.33% 472 472 472 472 472 472 472
8.00% 709 709 709 709 709 709 709
KR4201QC3459 2020-12 2345 476
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 266 251 234 215 195 174 153
-5.33% 230 208 186 163 139 114 89
-2.67% 172 145 119 91 64 36 8



0% 88 59 29 0 -29 -59 -88
2.67% -23 -53 -82 -112 -142 -172 -202
5.33% -160 -188 -216 -244 -273 -302 -331
8.00% -321 -344 -369 -395 -421 -448 -476
KR4201QC3475 2020-12 23475 428
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 229 216 202 185 168 150 130
-5.33% 200 181 162 141 119 97 74
-2.67% 152 128 104 80 55 30 4
0% 81 54 27 0 -27 -54 -81
2.67% -15 -43 -71 -99 -127 -154 -182
5.33% -136 -162 -189 -216 -243 -271 -298
8.00% -279 -302 -326 -351 -376 -402 -428
KR4301QC3276 2020-12 #3275 15
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 13 14 14 14 15 15
-5.33% 6 6 7 7 8 8 9
-2.67% 1 2 2 3 3 4 4
0% -1 -1 0 0 0 1 1
2.67% -2 -2 -2 -1 -1 -1 0
5.33% -2 -2 -2 -2 -2 -2 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301QC3300 2020-12 %330 106
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 95 96 98 100 102 104 106
-5.33% 45 48 51 54 58 61 64
-2.67% 10 14 17 21 25 28 32
0% -8 -6 -3 0 3 6 9
2.67% -16 -14 -13 -11 -9 -7 -4
5.33% -17 -17 -16 -16 -14 -13 -12
8.00% -18 -18 -17 -17 -17 -16 -15
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SAlY  2020-11-17
7|ZY  2020-11-16
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T

M f7t5d AUz d 0 0 0
b S3t He 0 0 0 &gl
=7 S5 $93A 117,147 0 117147
= £3} HE 153749 280,098  -126,349 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,417
FX21020Q03 KRW/USD 24-11-20E 1,597
FX21020Q04 KRW/USD 24-11-20E 5,822
FX21020Q04 KRW/USD 24-11-20E 1,464
FX21020Q0€ USD/KRW 24-11-20E 621
FX21020U00 USD/KRW 24-11-20E 266
FX21020U02 USD/KRW 24-11-20E 2,662
FX21020U02 USD/KRW 24-11-20E 5,688
FX21020U02 USD/KRW 24-11-20E 3,062
FX21020V04 KRW/USD 24-11-20E 1,615
FX21020V04 KRW/USD 24-11-20E 5,520
FX21020V05 KRW/USD 03-12-20E 2,973
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]



ZAlY  2020-11-17
7|22 2020-11-16
A OFEKRX300QI Sl A @ (AT )
L Hef=
At #715d  MdE 0 0 0 YU
=4 #7158 MdE 2,186 0 2,186 ZUf
2. 87| A el 2R E
KR4108QC0004-2020-12 KRX300 A 2
2,186.24
1,639.68
1,093.12
546.56
o
T 000 . . : . : . .
2{5 0.00  390.40 780.80 1,171.20.1,561.60 1,952.00 2,342.40 2,732.80 3,123.20
-546.56
-1,093.12
-1,639.68
-2,186.24 -
71
3.AILEIRE &P ZHE (&M 4=) (Tt 2kl
KR4108QC0004 2020-12 KRX300 M2 175
7| =Rt O| HEY
7}z -2500% -1667%  -8.33% 0% 8.33% 1667%  25.00%
-8.00% -175 -175 -175 -175 -175 -175 -175
-5.33% -117 -117 -117 -117 -117 -117 -117
-2.67% -58 -58 -58 -58 -58 -58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 117 117 117 117 117 117 117
8.00% 175 175 175 175 175 175 175
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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 0 0
0 0 0 &9
3,478 0 3,478
0 3,539 -3,539 Q|
GEETE)
43
116
12
111

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

142



2 2020-11-17
2 2020-11-16

<

Mt L7I15H ME 0 0 0
M {7153 2% 0 0 0 &9
A E3} ME 0 0 0 Q|
A FEH  ME 990 0 990
= SIEH  AY 1,034 0 1,034 &9
A E3} ME 0 762 -762 =9
2. IE7|A| "ol &l x
VNCX0-VN30 Index Future Nov20
989.59
742.19
494.80
247.40
0.00 T T T ( T T T
0.00 23398 467.95 701.93 93590 1,169.88 1,403.85 1,637.83 1,871.80
-247.40
-494.80
-742.19
-989.59 -
714
3. ALE|RE &l xHEF (XA =) (THS|-EH TRl
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