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ZAlY  2020-12-16
7|22 2020-12-15

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 510 0 510

VGH1-EURO STOXX 50 Mar21
510.41

382.81

255.21

127.60

— 0-00 T T T 1 T T T
?{5 0.00 873.25 1,746.50 2,619.75,3,493.00 4,366.25 5,239.50 6,112.75 6,986.00

-127.60

-255.21

-382.81

-510.41 -

3. MUZE|E 2P ZHIEI 2L H=Y) (Tl et

VGH1 EURO STOXX 50 Mar21 41

o

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k

o



ZAlY  2020-12-16
7|22 2020-12-15

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 745 0 745

HCZ0-HSCEI Futures Dec20

558.66

372.44

186.22

— 0-00 T T T 1 T T T
4l .00 2,607.75 5,215.50 7,823.25,10,431.0013,038.7515,646.5018,254.2520,862.00

-186.22

-372.44

-558.66

-744.88 -

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

HCZ0 HSCEI Futures Dec20 60

o

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

o



ZA|Y  2020-12-16
J|ZY  2020-12-15

Mt FHEH =
ol S7tsd =M 0 181,908 -181,908 ALY

ol 0 0 0 YU

KR4201R13676-2021-01 E367.5

19,936.88
14,952.66
9,968.44
4,984.22
=
il 0.00 . . : : : . .
e 0.00 91.88 183.75 27563 3675045938 551.25 643.13 735.00
4,984.22
9,968.44
114,952.66
119,936.88
7424
KR4201R13700-2021-01 2370
111,277.50
83,458.13
55,638.75
27,819.38
=
il 0.00 . : . . . : . |
e 0.00 9250 18500 277.50 370.00~ 46250 555.00 647.50 740.00
27,819.38




-55,638.75

-83,458.13

-111,277.50

26,643.75

19,982.81

13,321.88

6,660.94

-6,660.94

-13,321.88

-19,982.81

-26,643.75

24,050.00

18,037.50

12,025.00

6,012.50

-6,012.50

-12,025.00

-18,037.50

KR4301R13674-2021-01 5£367.5

.00

91.88

183.75 275.63 67.50 459.38 551.25 643.13 735.00

KR4301R13708-2021-01 5370

.00

92.50

185.00 277.50 7370.00 462.50 555.00 647.50 740.00

e

yd

yd



-24,050.00 1

3. AlLt2| 2 & ZHF (X[ & HS=) (THS|- 28 3R
KR4201R13676 2021-01 2367.5 1,275

7| ZEXfAO| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 799 752 702 649 594 537 479
-5.33% 670 610 548 485 421 356 291
2.67% 478 408 339 269 199 130 60
0% 214 143 72 0 72 143 215
2.67% 118 -185 253 321 391 460 531
5.33% 511 568 628 -690 754 -819 -885
8.00% 953 998 -1,048  -1101  -1,157 1,215 1,275
KR4201R13700 2021-01 2370 6,914

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 4174 3,932 3,669 3,389 3,095 2,790 2,476
-5.33% 3,535 3,215 2,884 2,543 2,196 1,844 1,487
2.67% 2,557 2,181 1,801 1,419 1,035 650 264
0% 1,198 798 399 0 -399 798 -1,197
2.67% 548 932  -1319  -1709  -2101 2,495 -2,890
5.33% 2644  -2981  -3330  -3689  -4,055 4,426 4,803
8.00% 5030  -5302  -5596  -5907  -6232 6,568 6,914
KR4301R13674 2021-01 %367.5 1,551

7| Z=EXfAS| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1414 1429 1447  -1469  -1,494 1,521 11,551
-5.33% 767 799 -834 871 -910 -951 -993
2.67% 226 275 324 374 424 475 525
0% 158 105 53 0 53 -106 -159
2.67% 380 339 295 250 204 157 109
5.33% 483 459 430 399 365 328 289
8.00% 521 510 495 476 455 430 402
KR4301R13708 2021-01 %370 1,453

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1346 -1357  -1370  -1387  -1406 11,428 1,453
-5.33% 751 776 -804 -834 -866 -900 -936
2.67% 238 279 321 364 407 451 496
0% 144 9 48 0 48 96 144
2.67% 378 337 295 252 208 163 118



299
415

494 467 438 406 372 336
490 468 442

539

5.33%
8.00%

510

526

ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 9% 4+F,10

10,049



o 2020

-12-16

J|ZY  2020-12-15

<

M /7123 MdE 0 0 0
At 7tsd =i 0 0 0 ELf
Al = M 0 0 0 &<
=4 Rt5H  ME 1,341 0 1,341

= 2It5d e 0 3,805 -3,805 EfL
A E3} ME 0 1,111 -1,111 &9

HCZ0-HSCEI Futures Dec20

1,005.58

670.39

335.19

.00 2,607.75 5,21

5.50 7,823.25,10,431.0013,038.7515,646.5018,254.2520,8¢

-335.19

-670.39

-1,005.58

-1,340.78 -

OHHIZ0-C107-HSCEI

113.18

75.46

37.73

52.00




&
E—E 0.00 T T T T T T 1
%5 0.00 2,675.00 5,350.00 8,025.00 10,700.0813,375.0016,050.0018,725.0021,400.00
-37.73 \
-75.46 \
-113.18 \
-150.91
74
OHHIZ0-C108-HSCEI
1,751.72
1,313.79
875.86
437.93
&
E—E 0.00 T T T T T T 1
%5 0.00 2,700.00 5,400.00 8,100.00 10,800.0613,500.0016,200.0018,900.0021,600.00
-437.93 \
-875.86 \
-1,313.79 \
-1,751.72
4
OHHIZ0-P107-HSCEI
113.18
75.46
37.73
&
E—E 0.00 T T T T T T 1
%5 0.00 2,675.00 5,350.00 8,025.00,40,700.0013,375.0016,050.0018,725.0021,400.00
27 7




=27/7./70 /
-75.46 /
-113.18

-150.91
7%
OHHIZ0-P108-HSCEI
1,751.72
1,313.79
875.86
437.93
&
;E 0.00 T T T T T T 1
2& 0.00 2,700.00 5,400.00 8,10%(')0.0013,500.0016,200.0018,900.0021,600.00
-437.93 /
-875.86 /
-1,313.79
-1,751.72
7t
3. A|LIE2|E £ XZH-F(X|CHE Ao A Z ) (THR:=H kel
FX21020X04 KRW/HKD 19-02-21E 89
HCZ0 HSCEI Futures Dec20 107
OHHIZ0-C1C HSCEI 12
OHHIZ0-C1C HSCEI 140
OHHIZ0-P1C HSCEI 12
OHHIZ0-P1C HSCEI 140
4. i d4-Eo| Z|Cf A0 A4 ZH(VaR : 99%ME|+=F,1087|F) (THR|-=4 TRl

510



ZAlY  2020-12-16
7|22 2020-12-15

Al QItEsd M2 0 0 0
Al ItEH  AY 0 0 0 EQ|
Al IlEH  8M 0 0 0 By
Al £3} ME 0 0 0 &9
2 QiEA M2 712 0 712]
A4 s 2 10 0 10 &tQ|
=7 IEd  8M 0 8,614 -8,614 FL|
= =3 ME 465 4,317 -3,852 Q|
2. GE7|A| "ol 2ol
OESXZ0-C3450-EURO STOXX 50
1,237.40
928.05
618.70
309.35
=
fh—fr 0.00 T T T L, T T T
%5 0.00 862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00
-309.35
-618.70
-928.05
-1,237.40
7t
OESXZ0-C3475-EURO STOXX 50
2,319.64

1,546.42




-773.21

-1,546.42

-2,319.64

-3,092.85

1,237.40

928.05

618.70

309.35

0.00

-309.35

-618.70

-928.05

-1,237.40

.00 868.75 1,737.50 2,606.25 3,475.00.4,343.75 5,212.50 6,081.25 6,950.00

OESXZ0-P3450-EURO STOXX 50

0.

2,285.01

1,523.34

761.67

0.00

D0  862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

OESXZ0-P3475-EURO STOXX 50




35 000 868.75 1,737.50 2,606.25,3.475.00 4,343.75 5,212.50 6,081.25 6,950.00
-761.67 /
152334 /
-2,285.01
-3,046.69
72
VGZ0-EURO STOXX 50 Dec20
712.01 /
534.01 /
356.00 /
178.00
= /
;E 0-00 T T T T T T 1
2{5 000 876.75 1,753.50 2,630.25,3/507.00 4,383.75 5,260.50 6,137.25 7,014.00
-178.00 /
-356.00 /
-534.01
-712.01
71
3. AlLI2|2E &t ZH S (X[ =40 A= M) (TH:

260105SQPXSG EURO Covered CALL STRATEGY
FX21020U05 KRW/EUR 24-12-20E

FX21020U05 KRW/EUR 24-12-20E

FX21020V04 EUR/KRW 24-12-20E

FX21020Z01 KRW/EUR 24-12-20E

OESXZ0-C34 EURO STOXX 50
OESXZ0-C34EURO STOXX 50

OESXZ0-P34 EURO STOXX 50

OESXZ0-P34 EURO STOXX 50
VGZ0 EURO STOXX 50 Dec20

[ACL
[Ho

117
213
37
16
99
247

244
57
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ZA|Y  2020-12-16
J|ZY  2020-12-15

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

T
Al FtEH M= 0 182 -182 EhL
At s15H =M 387 0 387 EfL|
A 7153 ME 7,763 0 7,763 =L
= o= 2M 1,662 14,253 -12,591 EtLf

2. 7N He| &

12
|
P

KR4101R30003-2021-03 I A 1| 200X| =M Z

7,762.63

5,821.97

3,881.31

1,940.66

il
zr

— 0.00

%5 0.00 91.33 182.65 273.98 736530 456.63 54795 639.28 730.60
-1,940.66

-3,881.31

-5,821.97

-7,762.63 -

KR4201R13874-2021-01 &387.5

12,400.00

9,300.00

6,200.00

3,100.00

— O-OO T T T L T T T 1
or 0.00 96.88 193.75 290.63 3R87.50W 484.38 581.25 678.13 775.00




!

-3,100.00

-6,200.00

-9,300.00

-12,400.00

1,852.50

1,389.38

926.25

463.13

0.00

-463.13

-926.25

-1,389.38

-1,852.50

(VR SRV vt - PRV [ ERORV] Y.uu [N vrviao

KR4201R13908-2021-01 &390

0.00 97.50 195.00 292.50 390.0 487.50 585.00 682.50 780.00

KR4301R13674-2021-01 5£367.5

459.38

344.53

229.69

114.84

~ |

.00

T T T T T T

91.88 183.75 275.63 367.50 459.38 551.25 643.13 735.00




-344.53

-459.38
7}
KR4301R13708-2021-01 3370
1,202.50
901.88
601.25
300.63
&
;E 0.00 T T T T T T T 1
of 0.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
<A
-300.63
-601.25
-901.88
-1,202.50
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101R30003 2021-03 FAI|200K| =M & 630
7| =Xt HEE
e -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -630 -630 -630 -630 -630 -630 -630
-5.33% 420 420 420 420 420 420 -420
-2.67% 210 210 210 210 210 210 210
0% 0 0 0 0 0 0 0
2.67% 210 210 210 210 210 210 210
5.33% 420 420 420 420 420 420 420
8.00% 630 630 630 630 630 630 630
KRA4201R13874 2021-01 23875 605
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 272 259 242 223 201 177 151
-5.33% 245 223 199 172 144 114 82
-2.67% 195 165 133 99 64 28 8



0% 116 78 40 0 -40 -81 -122
2.67% 1 -42 -85 -128 -172 -215 -259
5.33% -153 -198 -242 -287 -331 -376 -420
8.00% -347 -389 -432 -475 -518 -561 -605
KR4201R13908 2021-01 =390 87
JES NI TRE
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 37 36 33 31 28 24 21
-5.33% 34 31 28 24 20 15 11
-2.67% 27 23 19 14 9 4 -2
0% 17 11 6 0 -6 -12 -18
2.67% 1 -5 -12 -18 -24 -31 -37
5.33% -20 -27 -34 -40 -47 -54 -60
8.00% -48 -54 -61 -67 -74 -80 -87
KR4301R13674 2021-01 #367.5 27
JESNEIETRE
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 25 25 25 26 26 27
-5.33% 13 14 14 15 16 16 17
-2.67% 4 5 6 6 7 8 9
0% -3 -2 -1 0 1 2 3
2.67% -7 -6 -5 -4 -4 -3 -2
5.33% -8 -8 -7 -7 -6 -6 -5
8.00% -9 -9 -9 -8 -8 -7 -7
KR4301R13708 2021-01 %370 73
JESNEIETRE
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 67 68 69 69 70 71 73
-5.33% 38 39 40 42 43 45 47
-2.67% 12 14 16 18 20 23 25
0% -7 -5 -2 0 2 5 7
2.67% -19 -17 -15 -13 -10 -8 -6
5.33% -25 -23 -22 -20 -19 -17 -15
8.00% -27 -26 -25 -25 -23 -22 -21
4. THYNEQ| HTHAMOIHZU(VaR : 99%MEHF,1027|F) (EH9):

[
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[io

o
SN
%)
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ZA|Y  2020-12-16
7|22 2020-12-15
H20=2 2HECE(H)(Xf A =g-ut4d)
L A=Y
T& )
Al %7%14 +oA5H 0 0 0
Al &3t Me 0 0 0 Ze|
= oI 2= 118,895 0 118,895
= E3} ME 6,013 124,527 -118,514 Q)
2. WI|AEe &t E
3. ALE| 28 o EH S (X HE A0 & =) (EHe/-arR
FX21020X05 KRW/USD 24-12-20E 1,592
FX21020X05 KRW/USD 24-12-20E 5,440
FX21020X07 USD/KRW 24-12-20E 262
FX21020Z00 KRW/USD 03-02-21E 2,930
FX21020Z01 USD/KRW 24-12-20E 219
IEOOBD8RGM75 * YT S X EASO| 024 80| U0 AKX %S
IEOOBHNZKL13 *SYBF2 AUXEAEO| 0] S0| 0| SAIBIK| %S
4. oL EQ| A &MY ZH(VaR : 99% L 2| =F, 10U 7| &) (CHe|- a3

iy



ZAlY  2020-12-16
7|22 2020-12-15

A OFEKRX300Q1E A 1 (= A]- T} )

e I
I Q5 Ao

= 0 0 0 ELy
= 2,364 0 2,364 ELY

2. B7|AIHO| 2YRE

KR4108R30008-2021-03 KRX300 M=

1,773.24
1,182.16
591.08
=
T 000 . . : . : . .
e 0.00 42220 844.40 1,266.60.1,688.80 2,111.00 2,533.20 2,955.40 3,377.60
591.08
11,182.16
1,773.24
2,364.32 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4108R30008 2021-03 KRX300 42 192
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -192 -192 -192 -192 -192 1192 -192
-5.33% -128 -128 -128 -128 -128 -128 -128
-2.67% -64 -64 -64 -64 -64 -64 64
0% 0 0 0 0 0 0 0
2.67% 64 64 64 64 64 64 64
5.33% 128 128 128 128 128 128 128

8.00% 192 192 192 192 192 192 192
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2020-12-16

ol
=

SAl
7|

2020-12-15

Kk

3,285
-3,216 & Q|

0
3,216

3,285
0

2. B7|AHO 2o

ot

45
115

FX21020X05 KRW/USD 23-12-20E

FX21020X06 KRW/USD 08-01-21E

97

FX21020Z02 KRW/USD 15-01-21E

IEOOBD8RGM75

SAl

K EMZO O{HZ0] AN

S
(==}

= o o
52 9

- o

ot

7|1¥)

ol
=

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

130



2 2020-12-16
2 2020-12-15

2. B7IAIHO| 2YRE

<

VNCZ0-VN30 Index Future Dec20

Al QM M2 0 0 0
Al QB A 0 0 0 gl
Al £3} ME 0 0 0 &e|
A FHEH M= 1,342 0 1,342

=7 SIEH  AY 1,045 0 1,045 %9
A =l ME 0 970 -970 =9

1,342.23

1,006.67

671.11

335.56

0.00 T T T T

0.00 256.50 513.00 769.50 1,026.00 1,282.50 1,539.00 1,795.50 2,052.00

-335.56

-671.11

-1,006.67

-1,342.23 -

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

2.55E+11 VN30TR Index(EUR)
FX21020V04 KRW/EUR 29-01-21E
FX21020X05 KRW/EUR 26-02-21E
FX21020X06 KRW/EUR 26-02-21E
FX21020Z01 KRW/EUR 26-02-21E
VNCZ0 VN30 Index Future Dec20

’E
H0
i3
ra
{0

107
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2 2020-12-16
2 2020-12-15

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

<A

w/tsd

{7152

CLH1-WTI CRUDE FUTURE Mar21

231.93

154.62

77.31

0.00

0.00 11.82

-77.31

23.64 35.45

47.27 59.09 70.91

82.72 94(54

-154.62

-231.93

-309.23 -

292.29

COH1-BRENT CRUDE FUTR Mar21

194.86

97.43

0.00

-97.43

0.00 12.56

25.13 37.69

50.25 62.81 75.38

87.94  100.50




-194.86

-292.29

-389.72

100.27

66.85

33.42

0.00

-33.42

-66.85

-100.27

-133.69

163.92

109.28

54.64

0.00

-54.64

-109.28

-163.92

HOH1-NY Harb ULSD Fut Mar21

pd .

.00 0.37 0.73 1.%46 1.83 2.19 2.56 2.92

KR4175QC0002-2020-12 &M=

[

N

~

.00 273.20 546.40 819.60 1,092.80.1,366.00 1,639.20 1,912.40 2,185.60

AN

AN
<




-218.56

522.09

348.06

174.03

0.00

-174.03

-348.06

-522.09

-696.12

135.99

101.99

67.99

-67.99

-101.99

-135.99

NGH21-NATURAL GAS FUTR Mar21
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