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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 477 0 477

VGZ0-EURO STOXX 50 Dec20
477.34

358.00

238.67

119.33

— 0-00 T T T 1 T T T
?{5 0.00 866.75 1,733.50 2,600.25,3,467.00 4,333.75 5,200.50 6,067.25 6,934.00

-119.33

-238.67

-358.00

-477.34 -
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1,300.87
975.65
650.43
325.22

=

=

3l 0.00

or

44

-325.22

-650.43

-975.65
-1,300.87 -

3. AjLtE|2E &9
HCXO0

0.

= 0 0 0 ELy
= 1,301 0 1,301 Zuy

HCXO0-HSCEI Futures Nov20

D0  2,640.50 5,281.00 7,921.50,40,562.0013,202.5015,843.0018,483.5021,124.00
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HSCEI Futures Nov20 104
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A iy o 7,926 0 7,926 YU

K=
=]
ol S7tsd =M 0 249,598 -249,598 AfLY|

KR4201Q(3277-2020-12 &327.5

16,579.69

11,053.13

5,526.56

— 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

-5,526.56

-11,053.13

-16,579.69

-22,106.25

KR4201QC3301-2020-12 =330

169,785.00

127,338.75

84,892.50

42,446.25

— 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

-42,446.25




-84,892.50 \

-127,338.75

-169,785.00

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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3. MLiZ|E &P THIEI &L Y=Y

— W=
rd
[Ho

KR4201QC3277 2020-12 2327.5 575

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,122 1,057 991 924 855 786 716
-5.33% 904 830 755 680 605 530 454
2.67% 602 525 448 371 294 217 140
0% 217 146 73 0 74 -149 224
2.67% 241 -300 363 428 496 564 634
5.33% 755 -801 851 -905 -963 -1,024 -1,087
8.00% 1309 1341 1379  -1422  -1,469 -1,520 1,575
KR4201QC3301 2020-12 2330 11,776

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 8,092 7,628 7,145 6,649 6,141 5,624 5,100
-5.33% 6,599 6,043 5,482 4,918 4,351 3,782 3,211
2.67% 4,474 3,883 3,291 2,700 2,109 1,518 927
0% 1,709 1,145 575 0 578 -1,160 1,743
2.67% 1,632 -2118 2624  -3146  -3,680 4,224 4,775
5.33% 5437 5819  -6236  -6680  -7147 7,633 -8,134
8.00% 9581  -9857 -10176  -10,533  -10,922 11337 -11,776
KR4301QC3276 2020-12 %327.5 267

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 236 240 244 1249 255 261 267
-5.33% -108 115 124 1132 -140 149 157
2.67% 22 31 40 48 57 66 75
0% 18 13 7 0 7 14 22
2.67% 31 29 26 23 19 14 9
5.33% 34 34 33 31 29 27 24
8.00% 35 34 34 34 33 32 31
KR4301QC3300 2020-12 £330 2,627

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 2387 2414 2448  -248  -2,529 2,576 2,627
-5.33% 1,160  -1223  -1289  -1358  -1428 -1,499 1,572
2.67% 274 -355 437 519 -600 682 763
0% 193 132 67 0 70 141 213
2.67% 362 334 300 260 216 167 114
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Mt 7t5H M= 0 0 0 &Y
At s15H =M 0 0 0 &
Mt 3t ME 0 0 0 &9
A FEH  ME 1,467 0 1,467 =rL|
=2 SIEH  SM 0 3,545 -3,545 LY
= E3} ME 114 2,358 2,244 =9
2. Q7| A|Ee & x
HCX0-HSCEI Futures Nov20
1,466.96
1,100.22
733.48
366.74
o3
:;E 0.00 T T T 1 T T T
?{5 0.00 2,640.50 5,281.00 7,921.50,#0,562.0013,202.5015,843.0018,483.5021,124.00
-366.74
-733.48
-1,100.22
-1,466.96 -
74
OHHIX0-C100-HSCEI
800.89
533.93
266.96




-266.96

-533.93

-800.89

-1,067.85

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

OHHIX0-C99-HSCEI

775.26

581.44

387.63

193.81

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

OHHIX0-P100-HSCEI

747.50

498.33

249.17

0.00

.00  2,500.00 5,000.00 7,500.00,40,000.0012,500.0015,000.0017,500.0020,000.00
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-498.33

-747.50

-996.66

-352.39

-528.59

-704.78

OHHIX0-P99-HSCEI

.00

2,475.00 4,950.00 7,425.00,9,900.00 12,375.0014,850.0017,325.0019,800.00

3. ALE[2E P =EHESE 0 d=H)
FX21020Q03 KRW/HKD 20-11-20E
FX21020U06 HKD/KRW 20-11-20E
FX21020X04 KRW/HKD 19-02-21E
HCXO0
OHHIX0-C1C HSCEI
OHHIX0-C9¢ HSCEI
OHHIX0-P1C HSCEI
OHHIX0-P9¢ HSCEI

HSCEI Futures Nov20
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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 1,131 0 1,131
A4 s 2 10 0 10 &tQ|
A 7153 =24 0 8,721 -8,721 At
= =3 ME 459 4,063 -3,605 ZtQ|
2. BH7|A| RO 2ol E
SX5EC3225-0OESXX0-C3225 EURO STOXX 50 Price EUR
760.92
570.69
380.46
190.23
=
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
-190.23
-380.46
-570.69
-760.92
72
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,578.48
2,683.86

1,789.24




-894.62

-1,789.24

-2,683.86

-3,578.48

.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

570.69

380.46

190.23

-380.46

-570.69

-760.92

2,715.81

1,810.54

905.27

- 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

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

866.75 1,733.50 2,600.25,3,467.00 4,333.75 5,200.50 6,067.25 6,934.00

or
& 0.00
-905.27
-1,810.54
-2,715.81
-3,621.09 -
848.22
565.48
282.74
o
=
;F 0.00
O
& 0.00
-282.74
-565.48
-848.22
-1,130.96 -

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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2| C| I}QIK200(F Al = 8- R ZHR &)

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 8,669 0 8,669 ZrLf
= o= 2M 2,473 15,666 -13,193 &fLf

2. 7N He| &

12
|
P

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

6,501.54

4,334.36

2,167.18

il
zr

— 0.00

%5 0.00 84.99 169.98 254.96 339.95 424.94 509.93 59491 679.90
-2,167.18

-4,334.36

-6,501.54

-8,668.73 -

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 5330
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
7t
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 T AT|200K|4: 694
7| =Xl HE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -694 -694 -694 -694 -694 694 -694
-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% 694 694 694 694 694 694 694
KR4201QC3459 2020-12 2345 463
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 248 234 219 203 185 166 146
-5.33% 215 196 176 155 133 110 86
-2.67% 162 138 113 88 62 36 10



0% 83 55 28 0 -28 -55 -83
2.67% -25 -53 -81 -109 -137 -166 -194
5.33% -159 -185 -212 -239 -266 -293 -321
8.00% -318 -340 -363 -387 -412 -438 -463
KR4201QC3475 2020-12 23475 416

| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 212 201 188 174 158 142 124
-5.33% 186 170 152 133 114 93 72
-2.67% 142 121 99 76 53 29 6
0% 76 51 25 0 -25 -51 -77
2.67% -17 -43 -69 -96 -122 -148 -175
5.33% -134 -159 -185 -210 -236 -262 -288
8.00% -275 -297 -320 -343 -367 -391 -416
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 8 9
-2.67% 1 2 2 3 3 4 4
0% -1 -1 0 0 0 1 1
2.67% -2 -2 -1 -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 %330 108

ZES TS

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 98 100 101 103 104 106 108
-5.33% 48 50 53 56 59 62 65
-2.67% 11 15 18 21 25 28 32
0% -8 -5 -3 0 3 6 9
2.67% -15 -14 -12 -11 -9 -7 -5
5.33% -17 -16 -16 -15 -14 -13 -12
8.00% -17 -17 -17 -16 -16 -16 -15
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,933
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SAlY  2020-11-19
7|ZY  2020-11-18
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 117,203 0 117203
= £3} HE 152,987 278710  -125723 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
FX21020Q03 KRW/USD 24-11-20E 3,400
FX21020Q03 KRW/USD 24-11-20E 1,589
FX21020Q04 KRW/USD 24-11-20E 5,793
FX21020Q04 KRW/USD 24-11-20E 1,457
FX21020Q0€ USD/KRW 24-11-20E 618
FX21020U00 USD/KRW 24-11-20E 265
FX21020U02 USD/KRW 24-11-20E 2,649
FX21020U02 USD/KRW 24-11-20E 5,660
FX21020U02 USD/KRW 24-11-20E 3,046
FX21020V04 KRW/USD 24-11-20E 1,607
FX21020V04 KRW/USD 24-11-20E 5,493
FX21020V05 KRW/USD 03-12-20E 2,958
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 OFEKRX300Q1E A 1 (= A]- T} )

e I
I Q5 Ao

= 0 0 0 ELy
= 2,188 0 2,188 FLY

2. B7|AIHO| 2YRE

KR4108QC0004-2020-12 KRX300 M =

2,187.64
1,640.73
1,093.82
546.91
.un'a
il 0.00 . . . . . . .
?15 0.00  390.65 781.30 1,171.95.1562.60 1,953.25 2,343.90 2,734.55
-546.91
-1,093.82
1,640.73
2187.64 -
74
3. ALIZ|RE £ ZHF (X CHEA 0 A2 H) (TH|:EHakel
KR4108QC0004 2020-12 KRX300 A2 175
7| =Rl HEM
7424 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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43

FX21020V02 KRW/USD 23-11-20E

116
110

FX21020V04 KRW/USD 30-11-20E
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2. B7IAIHO| 2YRE

<

VNCX0-VN30 Index Future Nov20

AT QIEH  ME 0 0 0
A7 SIEH A 0 0 0 %9
Al £3} ME 0 0 0 &9
A FHEH M= 992 0 992

=2 SIEH  AY 1,031 0 1,031 &9
A £3} ME 0 760 -760 EtQ|

743.71

495.81

247.90

0.00 . . .
0.00 234.50 469.00 703.50

938.00 1,172.50 1,407.00 1,6

41.50 1,876.00

-247.90

-495.81

-743.71

-991.61 -

3. AlLt2| 2 &R XTHS (&M LS Ad)

2.55E+11 VN3OTR Index(EUR)
FX21020Q05 KRW/EUR 27-11-20E
FX21020Q05 KRW/EUR 27-11-20E
FX21020U05 KRW/EUR 27-11-20E
FX21020U06 KRW/EUR 27-11-20E
FX21020V04 KRW/EUR 29-01-21E
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oL x| QI A B A B (4 H-THEE)

<A

334.39

250.79

167.19

83.60

0.00

-83.60

-167.19

-250.79

-334.39

343.27

257.46

171.64

85.82

0.00

-85.82

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

0.00

10.41

20.83 31.24 41.65 52.06

62.48

72.89

83(30

COH1-BRENT CRUDE FUTR Mar21

0.00

11.05

22.09 33.14 44.18 55.23

66.27

77.32

88.36




-171.64

-257.46

-343.27

90.08

60.05

30.03

0.00

-30.03

-60.05

-90.08

-120.10

220.66

165.50

110.33

55.17

-110.33

-165.50

HOF1-NY Harb ULSD Fut Jan21

pd

.00 0.31 0.63 O.MZS 1.56 1.88 2.19 2.50
712
KR4175QC0002-2020-12 &H2{ME
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