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ZA|Y  2020-11-18
7|1&Z4  2020-11-17

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 526 0 526

VGZ0-EURO STOXX 50 Dec20
525.98

394.49

262.99

131.50

— 0-00 T T T 1 T T T
?{5 0.00 867.50 1,735.00 2,602.50,3,470.00 4,337.50 5,205.00 6,072.50 6,940.00

-131.50

-262.99

-394.49

-525.98 -

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

VGZ0 EURO STOXX 50 Dec20 42

o
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e
w7

72} ch o
27153

7/t

2. B7|AIHO| 2YRE

1,302.77
977.08
651.39
325.69

=

=

3l 0.00

or

44

-325.69

-651.39

-977.08
-1,302.77 -

3. AjLtE|2E &9
HCXO0

0.

= 0 0 0 ELy
= 1,303 0 1,303 Uy

HCXO0-HSCEI Futures Nov20

D0  2,644.00 5,288.00 7,932.00,140,576.0013,220.0015,864.0018,508.0021,152.00

7t
FEHSEHE A0 A Y) GEEELE)
BE—
HSCEI Futures Nov20 104
CHEAod=A(VaR : 99% M E|+F,10¢ 7| F) (TH-EHTERD
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Mt FHEH =
ol S7tsd =M 0 257,841 -257,841 AL

M 7,890 0 7,890 FLY

KR4201Q(3277-2020-12 &327.5

22,925.00

17,193.75

11,462.50

5,731.25

— 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

-5,731.25

-11,462.50

-17,193.75

-22,925.00

KR4201QC3301-2020-12 =330

177,210.00

132,907.50

88,605.00

44,302.50

— 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

-44,302.50




-88,605.00 \

-132,907.50 \

-177,210.00

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. AlLt2| 2 & ZHF (X[ & HS=) (Chef-aHat3
KR4201QC3277 2020-12 2327.5 1,630

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,168 1,099 1,029 957 884 810 736
-5.33% 941 862 782 703 623 543 463
2.67% 628 547 465 383 301 220 138
0% 231 155 78 0 79 -158 -238
2.67% 239 304 371 441 513 587 662
5.33% 769 -818 -873 -932 -995 -1,060 -1,128
8.00% 1339 -1375 1417  -1464  -1516 1,571 -1,630
KR4201QC3301 2020-12 2330 12,272

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 8,491 7,991 7,473 6,940 6,395 5,841 5,280
-5.33% 6,919 6,325 5,725 5,122 4,516 3,907 3,297
2.67% 4,702 4,070 3,438 2,806 2,175 1,543 912
0% 1,832 1,227 616 0 619 1,242 1,866
2.67% 1627 -2153  -2700  -3262  -3,837 4,422 5,014
5.33% 5567  -5986  -6440  -6923  -7430 7,955 -8,497
8.00% 9862 -10169  -10,523  -10915  -11,341 11,794 12,272
KR4301QC3276 2020-12 %327.5 269

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 235 239 244 -250 256 1262 269
-5.33% -108 116 125 1133 142 151 -160
2.67% 22 31 41 .50 .59 68 78
0% 20 14 7 0 7 15 23
2.67% 34 32 28 24 20 15 9
5.33% 38 37 36 34 32 29 26
8.00% 38 38 38 37 36 35 34
KR4301QC3300 2020-12 £330 2,634

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 2374  -2405 2441 2483  -2,530 2,580 12,634
5.33% 1157 1224 -1294 1365  -1,439 1,514 -1,590
2.67% 274 -359 443 528 613 698 783
0% 206 140 71 0 73 149 2225
2.67% 389 357 319 275 226 173 116
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ZA|Y  2020-11-18
J|&Y  2020-11-17

M {7153 MHdE 0 0 0 &Y
At s15H =M 0 0 0 &
At =kl ME 0 0 0 &2
A FHEH M= 1,469 0 1,469 LY
2 CHES e 0 3,553 -3,553 ALY
= E3} ME 114 1,239 -1,125 =9
2. Q7| A|Ee & x
HCX0-HSCEI Futures Nov20
1,469.10
1,101.83
734.55
367.28
=
:;E 0.00 T T T 1 T T T
?{5 0.00 2,644.00 5,288.00 7,932.00,#0,576.0013,220.0015,864.0018,508.0021,152.00
-367.28
-734.55
-1,101.83
-1,469.10 -
74
OHHIX0-C100-HSCEI
1,070.40
802.80
535.20
267.60




-535.20

-802.80

-1,070.40

0.00 2,500.00 5,000.00 7,500.0010,000.0012,500.0015,000.0017,500.0020,000.00

OHHIX0-C99-HSCEI

777.11

582.83

388.56

194.28

0.00

.00 2,475.00 4,950.00 7,425.00 9,900. 2,375.0014,850.0017,325.0019,800.00

-194.28

-388.56

-582.83

-777.11

OHHIX0-P100-HSCEI

999.04

749.28

499.52

249.76

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




-243./0 /
-499.52 /
-749.28

-999.04
72
OHHIX0-P99-HSCEI
706.46
529.85
353.23
176.62
=
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
-176.62 /

-353.23 /

-529.85

-706.46
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 118
OHHIX0-C1C HSCEI 86
OHHIX0-C9¢ HSCEI 62
OHHIX0-P1C HSCEI 80
OHHIX0-P9S HSCEI 57
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7|1&Z4  2020-11-17

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 1,132 0 1,132
A4 s 2 10 0 10 &tQ|
A 7153 =24 0 8,729 -8,729 At
= =3 ME 459 4,067 -3,608 ZtQ|
2. BH7|A| RO 2ol E
SX5EC3225-0OESXX0-C3225 EURO STOXX 50 Price EUR
761.62
571.21
380.81
190.40
=
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
-190.40
-380.81
-571.21
-761.62
72
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,581.76
2,686.32

1,790.88




-895.44

-1,790.88

-2,686.32

-3,581.76

.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

761.62

571.21

380.81

190.40

— 0.00

.00

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

-190.40

-380.81

-571.21

-761.62

2,718.30

1,812.20

906.10

- 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
-906.10 /
-1,812.20 /
-2,718.30
-3,624.40
742
VGZ0-EURO STOXX 50 Dec20
1,131.94 /
848.96 /
565.97 /
282.99
= /
=]
;E O-OO T T T T T T 1
2|5 0.00 867.50 1,735.00 2,602.50,3,470.00 4,337.50 5,205.00 6,072.50 6,940.00
-282.99 /
565.97 /
-848.96
-1,131.94
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

115
210
37
61
287
61
290
91
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2| C| I}QIK200(F Al = 8- R ZHR &)

=Nl
Al FtEH M= 0 170 -170 =hLf
Mt S7tsd =M 171 0 171 LY
A FHEH M= 8,676 0 8,676 EtLf
A {IEH =M 2,473 15,666 13,193 EbL|

2. 7N He| &

12
|
P

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

6,507.28

4,338.19

2,169.09

il
zr

— 0.00

%5 0.00 85.06 170.13 255.19 7340.25 425.31 510.38 595.44 680.50
-2,169.09

-4,338.19

-6,507.28

-8,676.38 -

KR4201QC3459-2020-12 &345

8,107.50

6,080.63

4,053.75

2,026.88

— 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




!

-2,026.88

-4,053.75

-6,080.63

-8,107.50

7,558.13

5,668.59

3,779.06

1,889.53

-1,889.53

-3,779.06

-5,668.59

-7,558.13

327.50

. 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

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
&
;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 464
7| ERHAO| HE Y
7424 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 252 238 222 205 186 167 146
-5.33% 219 199 178 156 133 109 85
-2.67% 164 139 114 88 62 35 8



0% 85 57 28 0 -28 -57 -85
2.67% -22 -51 -80 -109 -138 -167 -196
5.33% -156 -183 -210 -238 -266 -294 -322
8.00% -314 -337 -361 -386 -411 -437 -464
KR4201QC3475 2020-12 23475 417

| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 216 204 191 176 160 143 124
-5.33% 189 172 154 134 114 93 71
-2.67% 145 122 100 76 53 29 4
0% 77 52 26 0 -26 -52 -78
2.67% -15 -42 -69 -96 -122 -149 -176
5.33% -132 -158 -184 -210 -236 -263 -289
8.00% -272 -294 -318 -342 -366 -391 -417
KR4301QC3276 2020-12 #3275 15

JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 14 14 14 15 15 15
-5.33% 6 7 7 8 8 9 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 -1
5.33% -2 -2 -2 -2 -2 -2 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301QC3300 2020-12 %330 109

ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 98 99 101 102 104 106 109
-5.33% 48 51 53 56 59 62 66
-2.67% 11 15 18 22 25 29 32
0% -8 -6 -3 0 3 6 9
2.67% -16 -15 -13 -11 -9 -7 -5
5.33% -18 -18 -17 -16 -15 -14 -12
8.00% -18 -18 -18 -18 -17 -17 -16
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,932
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SAlY  2020-11-18
71&Y 2020-11-17
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 116,652 0 116652
=7 3} HE 153375 279417  -126,042 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,408
FX21020Q03 KRW/USD 24-11-20E 1,594
FX21020Q04 KRW/USD 24-11-20E 5,807
FX21020Q04 KRW/USD 24-11-20E 1,461
FX21020Q0€ USD/KRW 24-11-20E 620
FX21020U00 USD/KRW 24-11-20E 266
FX21020U02 USD/KRW 24-11-20E 2,656
FX21020U02 USD/KRW 24-11-20E 5,675
FX21020U02 USD/KRW 24-11-20E 3,054
FX21020V04 KRW/USD 24-11-20E 1,611
FX21020V04 KRW/USD 24-11-20E 5,506
FX21020V05 KRW/USD 03-12-20E 2,966
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]
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A 0EKRX300Q18 A & (F

27153

il
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A

2. B7|AIHO| 2YRE

0 0 ZU
0 2,185 ELY

KR4108QC0004-2020-12 KRX300 M =

2,185.40

1,639.05

1,092.70

546.35

0.00 . . .
ol 0.00

390.25 780.50 1,170.75,1,561.00 1,951.25 2,341.50 2,731.75 3,122.00

-1,092.70

-1,639.05

-2,185.40 -

3. L2 &R HS (X M0 LS )

KR4108QC0004 2020-12 KRX300 M=
7| =Xt HE

7t -25.00%  -16.67% -8.33% 0%
-8.00% -175 -175 -175 -175
-5.33% -116 -116 -116 -116
-2.67% -58 -58 -58 -58

0% 0 0 0 0

2.67% 58 58 58 58
5.33% 116 116 116 116
8.00% 175 175 175 175

(EHol: s argl
175

X
8.33% 16.67% 25.00%
-175 -175 -175
-116 -116 -116
-58 -58 -58
0 0 0
58 58 58
116 116 116
175 175 175
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Kk

3,464
-3,375 &9

0
3,375

3,464
0

2. B7|AHO 2o

ot

43

FX21020V02 KRW/USD 23-11-20E

116
111

FX21020V04 KRW/USD 30-11-20E

FX21020X02 KRW/USD 14-12-20E

IEOOBD8RGM75

SAl
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2 2020-11-18
2 2020-11-17

<

Al QItEsd M2 0 0 0
Al ItEH  AY 0 0 0 EQ|
A E3} M 0 0 0 &tQ|
A {7t5d M= 970 0 970
=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
727.57
485.05
242.52
0.00 T T T ( T T T
0.00 229.23 458.45 687.68 ~916.90 1,146.13 1,375.35 1,604.58 1,833.80
-242.52
-485.05
-727.57
-970.09 -
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



78

VN30 Index Future Nov20
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o 2020-11-18
J|&Y  2020-11-17

oL x| QI A B A B (4 H-THEE)

<A

250.34

166.89

83.45

0.00

-83.45

-166.89

-250.34

-333.78

343.35

257.51

171.68

85.84

0.00

-85.84

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

0.00

10.39

20.79 31.18 41.57 51.96

62.36

72.75

83/14

COH1-BRENT CRUDE FUTR Mar21

0.00

11.05

22.10 33.14 44.19 55.24

66.29

77.33

88.38




-171.68
-257.51
-343.35
89.50
59.66
29.83
=
=
T 000
O
4! 0
-29.83
-59.66
-89.50
-119.33
276.63
207.47
13831
69.16
5
3 (.00
ar
4l
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