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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

163,185.00

122,388.75

81,592.50

40,796.25

— 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

-40,796.25




-81,592.50 \

-122,388.75

-163,185.00

KR4301Q(3276-2020-12 5£327.5

5,731.25
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2,865.63

1,432.81
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-1,432.81
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KR4201QC3277 2020-12 2327.5 589

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,124 1,063 1,001 937 872 806 739
-5.33% 905 835 763 692 620 549 477
2.67% 597 525 452 379 306 233 160
0% 202 136 69 0 -69 -139 2210
2.67% 268 321 378 438 -500 564 629
5.33% 794 -833 -878 -926 -978 -1,033 -1,091
8.00% 1358 -1384  -1416  -1454  -1,495 1,540 -1,589
KR4201QC3301 2020-12 2330 11,418

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 7,774 7,353 6,915 6,463 6,001 5,531 5,054
-5.33% 6,340 5,831 5,318 4,801 4,283 3,762 3,240
2.67% 4,263 3,724 3,184 2,645 2,105 1,566 1,027
0% 1,539 1,033 519 0 523 -1,050 -1,579
2.67% 1,758 -2183  -2630  -3092  -3,568 4,054 4,548
5.33% 5505  -587  -6183  -6568  -6975 7,401 7,843
8.00% 9567  -9,789  -10,052  -10351  -10,681 11,038 -11,418
KR4301QC3276 2020-12 %327.5 260

7| Z=EXfAS| B F-d
7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 231 235 239 244 249 254 260
-5.33% -103 -110 118 125 133 141 -149
2.67% 20 28 36 44 52 61 69
0% 15 11 6 0 6 12 19
2.67% 25 24 21 19 16 12 8
5.33% 27 26 26 25 24 22 20
8.00% 27 27 27 26 26 26 25
KR4301QC3300 2020-12 £330 2,575

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 2360  -2384 2414 2448  -2,487 2,529 2,575
-5.33% 1125 -1,185  -1247  -1311  -1376 1,443 1,511
2.67% 257 -333 409 484 560 636 712
0% 166 115 59 0 61 125 -190
2.67% 299 279 253 222 187 147 103
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HCXO0-HSCEI Futures Nov20
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-366.35
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1,077.90

808.43

538.95

269.48
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90.00
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-269.48 \
-538.95 \
-808.43 \
-1,077.90
72
OHHIX0-C99-HSCEI
586.92
391.28
195.64
0-00 T T T T T T 1
0.00 2,475.00 4,950.00 7,425.00 9,900. 2,375.0014,850.0017,325.0019,800.00
-195.64 \
-391.28 \
-586.92 \
-782.56
72
OHHIX0-P100-HSCEI
1,006.04
754.53
503.02
251.51
O-OO T T T T T T 1
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-355.71 /
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HCXO0 HSCEI Futures Nov20 117
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OHHIX0-P1C HSCEI 80
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SX5EC3225-OESXX0-C3225 EURO STOXX 50 Price EUR
768.87
576.65
384.44
192.22
=
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
-192.22
-384.44
-576.65
-768.87
74
SX5EC3250-OESXX0-C3250 EURO STOXX 50 Price EUR
3,615.89
2,711.91

1,807.94




-1,807.94

-2,711.91

-3,615.89

.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

768.87

576.65

384.44

192.22

.00

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

-384.44

-576.65

-768.87

3,529.79

2,647.34

1,764.90

882.45

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
-882.45 /
-1,764.90 /
-2,647.34
-3,529.79
74
VGZ0-EURO STOXX 50 Dec20
738.07 //
492.05 /
246.02
&l /
=
;E 0.00 T T T T T T 1
2{5 0.00 86225 1,724.50 2,586.75,3,449.00 4,311.25 5,173.50 6,035.75 6,898.00
-246.02 /
-492.05 /
-738.07
-984.09
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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
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KR4101QC0001-2020-12 I A 1| 200X| =M E

8,677.65

6,508.24

4,338.83

2,169.41

il
zr

— 0.00

%5 0.00 85.08 170.15 255.23 734030 425.38 51045 595.53 680.60
-2,169.41

-4,338.83

-6,508.24

-8,677.65 -

KR4201QC3459-2020-12 &345

7,848.75

5,886.56

3,924.38

1,962.19

— 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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-1,962.19

-3,924.38

-5,886.56

-7,848.75

7,210.63

5,407.97

3,605.31

1,802.66

-1,802.66

-3,605.31

-5,407.97

-7,210.63

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
742
KR4301QC3300-2020-12 5330
2,062.50
1,546.88
1,031.25
515.63
&
;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
-515.63
-1,031.25
-1,546.88
-2,062.50
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101QC0001 2020-12 AAT|200K| 442 695
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -695 -695 -695 -695 -695 -695 -695
-5.33% 463 463 463 463 463 463 463
-2.67% 232 232 232 232 232 232 232
0% 0 0 0 0 0 0 0
2.67% 232 232 232 232 232 232 232
5.33% 463 463 463 463 463 463 463
8.00% 695 695 695 695 695 695 695
KR4201QC3459 2020-12 2345 451
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 234 223 209 195 179 162 144
-5.33% 204 187 169 149 129 108 87
-2.67% 154 131 108 85 62 38 14



0% 76 51 25 0 -26 -51 -77
2.67% -30 -55 -81 -107 -133 -159 -185
5.33% -164 -187 -211 -235 -260 -285 -310
8.00% -321 -341 -361 -383 -405 -427 -451
KR4201QC3475 2020-12 23475 398
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 197 187 176 164 150 135 120
-5.33% 173 159 143 126 109 90 72
-2.67% 132 113 93 73 52 30 9
0% 69 46 23 0 -23 -46 -69
2.67% -21 -45 -68 -92 -116 -140 -164
5.33% -136 -158 -181 -204 -227 -250 -274
8.00% -274 -293 -313 -334 -355 -376 -398
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 3 4
0% -1 -1 0 0 0 1 1
2.67% -1 -1 -1 -1 -1 -1 0
5.33% -2 -2 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -1 -1 -1
KR4301QC3300 2020-12 %330 102
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 94 95 96 97 99 100 102
-5.33% 45 47 49 52 55 57 60
-2.67% 10 13 16 19 22 25 28
0% -7 -5 -2 0 2 5 8
2.67% -12 -11 -10 -9 -7 -6 -4
5.33% -13 -13 -12 -12 -11 -11 -10
8.00% -13 -13 -13 -13 -13 -12 -12
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1914



2020-11-23

ol
=

SAl
7|

2020-11-20

ol
=

=
=

41,375

0

41,375

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

4. it EEo| oo d=H(VaR : 99% 42| 4+F,10

olo

50

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



2020-11-23

ol
=

SAl
7|

2020-11-20

ol
=

=
=

25,855

0

25,855

=

=

ol
=

2. WI|MHEe| &

oo
I o

SAIBHX]

o] Lo

o
=

t=of o2

A
(i)

IH

7|1E)

ol
=
0f Al

4. it EEo| oo d=H(VaR : 99% 42| 4+F,10

olo

50

40

o2

off 0121&0]

K
<d

IH

160
o+
J/
Ul
Tl
uo

©

F



ZAIY  2020-11-23
7|22 2020-11-20
H20=2 2HECE(H)(Xf A =g-ut4d)
L Hef=
T&

Al #715d  =945dH 0 0 0
Al &3t Me 0 0 0|&e
= oI 2= 118,764 0 118,764
= E3} ME 154,442 370,950 -216,508 Z Q|

2. WI|AEe &t E

3. A|LtE| 2 £ XHS (X &M =) (EH|- R
FX21020Q03 KRW/USD 24-11-20E 3,432
FX21020Q03 KRW/USD 24-11-20E 1,605
FX21020Q04 KRW/USD 24-11-20E 5,848
FX21020Q04 KRW/USD 24-11-20E 1,471
FX21020Q0€ USD/KRW 24-11-20E 624
FX21020U00 USD/KRW 24-11-20E 267
FX21020U02 USD/KRW 24-11-20E 2,674
FX21020U02 USD/KRW 24-11-20E 5,714
FX21020U02 USD/KRW 24-11-20E 3,075
FX21020V04 KRW/USD 24-11-20E 1,622
FX21020V04 KRW/USD 24-11-20E 5,545
FX21020V05 KRW/USD 03-12-20E 2,986
FX21020X05 KRW/USD 24-12-20E 1,622
FX21020X05 KRW/USD 24-12-20E 5,545
IEOOBD8RGM75 *SYBF2 AR EAEO| 0] S0| 0| SAIBIX| %S
IEOOBHNZKL13 * YT S X EAE| 0124 80| U0 AKX %S
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2. B7|A e 2R
KR4108QC0004-2020-12 KRX300 41 &
1,642.62
1,005.08
547.54
.un'a
T 000 . . . . . . .
e 000 39110 782.20 1,173.30.1,564.40 1,955.50 2,346.60 2,737.70 3,128.80
547.54
-1,095.08
11,642.62
2,190.16 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (CHel = 2ral
KR4108QC0004 2020-12 KRX300 412 176
7| =Rt HEY
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -176 -176 176 176 176 176 -176
-5.33% -117 -117 117 117 117 117 117
-2.67% -59 -59 -59 -59 -59 -59 -59
0% 0 0 0 0 0 0 0
2.67% 59 59 59 59 59 59 59
5.33% 117 117 117 117 117 117 117
8.00% 176 176 176 176 176 176 176
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3. ALtE[2E &P HE(F &0 d=H)
FX21020V02 KRW/USD 23-11-20E
FX21020V04 KRW/USD 30-11-20E
FX21020X02 KRW/USD 14-12-20E

FX21020X05 KRW/USD 23-12-20E

0 0 0
0 0 0 2o
3,527 0 3,527
0 3,978 -3,978 & Q|
GEELE)
44
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2. B7IAIHO| 2YRE

<

VNCZ0-VN30 Index Future Dec20

Mt {715 dH M= 0 0 0
Mt FtsdH A 0 0 0 A9
A =% Me 0 0 0 A9
=4 Rt5H  ME 1,046 0 1,046
=7 QiEH  Aag 1,042 0 1,042 Q|
= £3} ME 0 874 874 %9

1,045.86

784.40

522.93

261.47

0.00 . . T
0.00 237.38 47475 712.13

949.50 1,186.88 1,424.25 1,661.63 1,899.00

-261.47

-522.93

-784.40

-1,045.86 -

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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<A

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

252.30

168.20

84.10

0.00

0.00 10.48

-84.10

20.95 31.43

41.90 52.38

62.85 73.33 83(80

-168.20

-252.30

-336.40 -

259.45

COH1-BRENT CRUDE FUTR Mar21

172.97

86.48

0.00

0.00 11.13

-86.48

22.26 33.39
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