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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 479 0 479

VGZ0-EURO STOXX 50 Dec20

359.45

239.63

119.82

— 0-00 T T T 1 T T T
?{5 0.00 870.00 1,740.00 2,610.00,3,480.00 4,350.00 5,220.00 6,090.00 6,960.00

-119.82

-239.63

-359.45

-479.27 -
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VGZ0 EURO STOXX 50 Dec20 38
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72 ci 4
e 27t53
i {753

2. B7|AIHO| 2YRE

= 0 0 0 ELy
= 1,312 0 1,312 Fu

HCXO0-HSCEI Futures Nov20

984.28
656.19
328.09
Zi
=
:;E 0-00 T T T 1 T T T
?{E 0.00 2,662.75 5,325.50 7,988.25,10,651.0013,313.7515,976.5018,639.2521,302.00
-328.09
-656.19
-984.28
-1,312.37 -
7}
3. AL 2 £ PEHSE N2 U0 4T ) GO
(e
HCXO0 HSCEI Futures Nov20 105
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his 7/tE5d A 0 0 0 ALy

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

e

yd

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

— W=
rd
[Ho

KR4201QC3277 2020-12 2327.5 580

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,119 1,057 993 927 860 793 725
-5.33% 902 830 757 684 610 537 464
2.67% 599 524 449 374 299 224 149
0% 210 141 71 0 72 144 217
2.67% 253 -309 -370 432 497 563 631
5.33% 772 -814 -862 914 -969 1,027 1,087
8.00% 1330  -1360  -1395  -1435  -1479 11,528 -1,580
KR4201QC3301 2020-12 2330 11,809

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 8,063 7,613 7,145 6,663 6,170 5,667 5,158
-5.33% 6,579 6,037 5,490 4,940 4,387 3,832 3,276
2.67% 4,447 3,870 3,294 2,717 2,141 1,565 989
0% 1,658 1,111 558 0 562 1,127 1,695
2.67% 1,718  -2184 2670  -3173  -3,689 4,214 4,748
5.33% 5561  -5922  -6317  -6741  -7,187 7,653 -8,135
8.00% 9741  -9995  -10294  -10,629  -10,997 11,391 -11,809
KR4301QC3276 2020-12 %327.5 265

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 235 239 243 248 253 1259 265
-5.33% -106 114 1122 130 138 146 154
2.67% 22 -30 38 47 56 64 73
0% 17 12 6 0 7 13 20
2.67% 29 27 24 21 17 13 9
5.33% 31 31 30 29 27 25 23
8.00% 31 31 31 31 30 29 28
KR4301QC3300 2020-12 £330 2,611

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 2385 2410 2442  -2478  -2,519 2,563 2,611
5.33% 1152 1213 -1277  -1344  -1412 1,481 1,551
2.67% 270 -349 428 507 586 665 744
0% 182 125 64 0 66 134 204
2.67% 337 312 281 245 205 160 111
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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 1,480 0 1,480 LY
=7 SIEH  SM 0 3,582 13,582 EHL|
A £3} ME 115 2,383 -2,268 %t Q|

1,479.92

HCXO0-HSCEI Futures Nov20

1,109.94

739.96

369.98

.00 2,662.75 5,32

5.50 7,988.25,10,651.0013,313.7515,976.5018,639.2521,3(

-369.98

-739.96

-1,109.94

-1,479.92

1,079.25

809.44

539.63

269.81

02.00

OHHIX0-C100-HSCEI




-539.63

-809.44

-1,079.25

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

OHHIX0-C99-HSCEI

783.54

587.65

.00

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

-391.77

-587.65

-783.54

1,007.30

755.48

503.65

251.83

_7R1 Q2

OHHIX0-P100-HSCEI

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




-£21.02 /
-503.65 /
-755.48

-1,007.30
e
OHHIX0-P99-HSCEI

534.23

356.15

178.08
=
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
-178.08 /

-356.15 /

-534.23

-712.31
7%

3. ALE| 28 RS (X HEA 0| =) (Eh- R
FX21020Q03 KRW/HKD 20-11-20E 100
FX21020U06 HKD/KRW 20-11-20E 9
FX21020X04 KRW/HKD 19-02-21E 91
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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Mt 7t5H M= 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0Zu
Mt &3t ME 0 0 0 &e|
= SIEH  ME 1,136 0 1,136
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 8,795 -8,795 EtL|
A E3} ME 463 4,098 -3,635 ZtQ|
2. Q7|A| "l £l x
SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
575.52
383.68
191.84
=
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
-191.84
-383.68
-575.52
-767.36
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
2,706.59

1,804.39




0.0

-1,804.39

-2,706.59

-3,608.79

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

767.36

575.52

383.68

191.84

.00

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

-383.68

-575.52

-767.36

3,651.75

2,738.81

1,825.87

912.94

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
-912.94 /
-1,825.87 /
-2,738.81
-3,651.75
74
VGZ0-EURO STOXX 50 Dec20
1,135.70 /
851.78 /
567.85 /
283.93
Z /
=]
;E 0.00 T T T T T T 1
2{5 0.00  870.00 1,740.00 2,610.00,3/480.00 4,350.00 5,220.00 6,090.00 6,960.00
-283.93 /
-567.85 /
-851.78
-1,135.70
74
3. A|LE| 8 &9 A HE (X Ao A 2 ) (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

[ACL
[Ho

116
211
37
61
289
61
292
91
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2| C| I}QIK200(F Al = 8- R ZHR &)

T2
At #715d  MdE 0 0 0 LK
At 7tsd =i 86 0 86 ALy
A 7153 ME 8,676 0 8,676 EtLf
= o7l=sd 8M 2,473 15,579 -13,106 &Ly

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

7,471.25

5,603.44

3,735.63

1,867.81

-1,867.81

-3,735.63

-5,603.44

-7,471.25

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
742
KR4301QC3300-2020-12 £330
2,145.00
1,608.75
1,072.50
536.25
&
;E 0.00 T 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| 442 694
7| =X e] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -694 -694 -694 -694 -694 694 -694
-5.33% 463 463 463 463 463 463 463
-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% 463 463 463 463 463 463 463
8.00% 694 694 694 694 694 694 694
KR4201QC3459 2020-12 2345 464
7| ERHAO| HE Y
7424 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 244 231 217 201 184 166 147
-5.33% 212 194 174 154 132 110 88
-2.67% 160 136 112 88 63 37 12



0% 81 54 27 0 -27 -54 -81
2.67% -27 -55 -82 -110 -137 -164 -192
5.33% -163 -188 -214 -240 -267 -293 -320
8.00% -324 -345 -367 -390 -414 -439 -464
KR4201QC3475 2020-12 23475 411
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 206 195 183 170 155 139 123
-5.33% 181 165 149 131 112 92 72
-2.67% 138 118 97 75 53 30 7
0% 73 49 24 0 -25 -49 -74
2.67% -19 -44 -69 -95 -120 -145 -171
5.33% -136 -160 -184 -209 -234 -259 -284
8.00% -277 -298 -319 -341 -364 -387 -411
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 14 15 15
-5.33% 6 7 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 -1 -1 -1 -1 0
5.33% -2 -2 -2 -2 -2 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301QC3300 2020-12 %330 108
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 98 99 101 102 104 106 108
-5.33% 48 50 53 55 58 61 64
-2.67% 11 14 18 21 24 27 31
0% -8 -5 -3 0 3 6 8
2.67% -14 -13 -12 -10 -8 -7 -5
5.33% -15 -15 -15 -14 -13 -12 -11
8.00% -16 -15 -15 -15 -15 -14 -14
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,933
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SAlY  2020-11-20
7|ZY 2020-11-19
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 118,449 0 118449
= £3} HE 154622 281,689  -127,067 &<

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2l 22l
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
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A OFEKRX300Q1E A 1 (= A]- T} )

e
w7

27153

7/t

= 0 0 0 ELy
= 2,184 0 2,184 FLY

2. B7|A e 2R
KR4108QC0004-2020-12 KRX300 41 &
1,638.21
1,002.14
546.07
.un'a
T 000 . . . . . . .
e 000 39005 780.10 1,170.15.1560.20 1,950.25 2,340.30 2,730.35 3,120.40
546.07
-1,092.14
1,638.21
2,184.28 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4108QC0004 2020-12 KRX300 412 175
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  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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Al 2020-11-20
7|&=4  2020-11-19

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 3,517 0 3,517
A E3} ME 0 3,983 -3,983 ZtQ|
2. 7| A|He| & x
3. ALIE|RE £ ZH-F(X|CH= Ao A2 ) (TH-EH kR
FX21020V02 KRW/USD 23-11-20E 44
FX21020V04 KRW/USD 30-11-20E 117
FX21020X02 KRW/USD 14-12-20E 112
FX21020X05 KRW/USD 23-12-20E 46
IEOOBD8RGM75 *SIHERL QX EALEO| 01220| Q0] ZAIBHA| %e
4. T4 HEO| XL Ao AZMH(VaR : 99%HE|FF,10U7|F) (THS|-EH TRl

160



ZA|Y  2020-11-20
7|22 2020-11-19

Mt FEH  ME 0 0 0
Mt SreE |2 0 0 0 &e
g &2t ME 0 0 0 Ze|
A FEH  ME 1,053 0 1,053
=2 SIEH  AY 1,040 0 1,040 % Q|
el £t ME 0 767 -767 ZtQ|
2. Q7| A|Ee & x
VNCX0-VN30 Index Future Nov20
989.90
742.42
494.95
247.47
o3
:;E 0.00 T T T ( T T T
2{5 0.00 234.00 468.00 702.00 .936.00 1,170.00 1,404.00 1,638.00 1,872.00
-247.47
-494.95
-742.42
-989.90 -
714
VNCZ0-VN30 Index Future Dec20
63.57
47.68
31.78
15.89




S 0.00 T T T T

of 0.00 236.00 472.00 708.00 944.00 1,180.00 1,416.00 1,652.00 1,888.00

-31.78

-47.68

-63.57 -

3. ALE| 28 £ EHS (X HE A0 =)
2.55E+11 VN30TR Index(EUR)
FX21020Q0t KRW/EUR 27-11-20E
FX21020Q0% KRW/EUR 27-11-20E
FX21020U05 KRW/EUR 27-11-20E
FX21020U06 KRW/EUR 27-11-20E
FX21020V04 KRW/EUR 29-01-21E
VNCXO0 VN30 Index Future Nov20
VNCZ0 VN30 Index Future Dec20
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2 2020-11-20
2 2020-11-19

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

<A

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

252.95

168.63

84.32

0.00

0.00 10.50

-84.32

21.01 31.51

42.01 52.51

63.02 73.52 84102

-168.63

-252.95

-337.27 -

260.27
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