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ZA|Y  2020-12-18
7|&=4  2020-12-17

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 515 0 Sils

VGH1-EURO STOXX 50 Mar21
515.42

386.56

257.71

128.85

— 0-00 T T T 1 T T T
?{5 0.00 881.75 1,763.50 2,645.25,3,527.00 4,408.75 5,290.50 6,172.25 7,054.00

-128.85

-257.71

-386.56

-515.42 -

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

VGH1 EURO STOXX 50 Mar21 41
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ZA|Y  2020-12-18
7|&=4  2020-12-17

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 749 0 749

HCZ0-HSCEI Futures Dec20

561.47

374.31

187.16

— 0-00 T T T 1 T T T
4l .00 2,621.25 5,242.50 7,863.75,10,485.0013,106.2515,727.5018,348.7520,970.00

-187.16

-374.31

-561.47

-748.63 -

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

HCZ0 HSCEI Futures Dec20 60
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Mt FHEH =
ol S7tsd =M 0 178,210 -178,210 AftLf

M 3,647 0 3,647 ALY

KR4201R13676-2021-01 E367.5

14,745.94
9,830.63
4,915.31
=
il 0.00 . . : : : . .
e 0.00 91.88 183.75 27563 3675045938 551.25 643.13 735.00
4,915.31
9,830.63
14,745.94
119,661.25
7424
KR4201R13700-2021-01 2370
107,855.00
80,891.25
53,927.50
26,963.75
=
il 0.00 . : . . . : . |
e 0.00 9250 18500 277.50 370.00~ 46250 555.00 647.50 740.00
-26,963.75




-53,927.50

-80,891.25

-107,855.00

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 1,272

7| ZEXfAO| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 793 748 701 651 599 545 490
-5.33% 664 607 548 488 427 366 303
2.67% 470 404 338 272 205 139 73
0% 202 135 67 0 68 135 -203
2.67% 136 -198 261 325 -390 455 521
5.33% 536 -588 642 -699 758 818 -879
8.00% 984  -1,023  -1067  -1114  -1165 1,218 1,272
KR4201R13700 2021-01 2370 6,778

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 4,061 3,837 3,593 3,334 3,061 2,778 2,487
-5.33% 3,438 3,139 2,829 2,511 2,188 1,859 1,526
2.67% 2,470 2,118 1,762 1,405 1,047 688 328
0% 1,112 742 371 0 371 742 1,112
2.67% 636 986  -1341  -1699  -2,060 2,423 2,788
5.33% 2733 -3033  -3346  -3670  -4,002 4,340 4,684
8.00% 5109 5343  -5600  -5875  -6165 6,466 6,778
KR4301R13674 2021-01 %367.5 1,531

7| Z=EXfAS| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1404 1418  -1435  -1455  -1478 -1,504 1,531
-5.33% 754 785 -819 -855 -892 -931 971
2.67% 219 266 314 361 410 458 506
0% 148 99 49 0 -50 -99 -149
2.67% 347 311 273 232 191 148 104
5.33% 431 412 389 362 333 301 268
8.00% 458 450 439 425 408 388 365
KR4301R13708 2021-01 %370 1,439

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1342 1351 -1363  -1379  -1,396 1,417 11,439
5.33% 744 767 794 -823 -853 -886 -920
2.67% 233 273 1313 354 -396 438 481
0% 136 91 45 0 45 91 136
2.67% 350 313 276 236 196 155 114
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ZA|Y  2020-12-18
J|&Y  2020-12-17

Mt FEH  ME 0 0 0
M 7t5d =S4 0 0 0 2Ly
g &2t ME 0 0 0 Ze|
A FHEH M= 1,348 0 1,348
=2 SIEH  SM 0 3,805 -3,805 ALY
el £t MNE 0 1,111 21,111 At Q|
2. Q7| A|Ee & x
HCZ0-HSCEI Futures Dec20
1,347.53
1,010.65
673.77
336.88
o3
:;E 0.00 T T T 1 T T T
2{5 0.00 2,621.25 5,242.50 7,863.75,40,485.0013,106.2515,727.5018,348.7520,970.00
-336.88
-673.77
-1,010.65
-1,347.53 -
74
OHHIZ0-C107-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 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
717
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 108
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



A9 2020-12-18
7|&=4  2020-12-17

Mt {7153 MHdE 0 0 0
A {7153 2% 0 0 0 &9
Mt f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 &e|
= SIEH  ME 719 0 719
el SI5dH  ag 10 0 10 &tQ|
A 7153 =24 0 8,671 -8,671 Xt
E | E3} ME 468 4,345 -3,877 AtQ)
2. Q7|A| "l £l x
OESXZ0-C3450-EURO STOXX 50
1,245.51
934.13
622.75
311.38
=
fvr 0.00 T T T L, T T T
2{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
-311.38
-622.75
-934.13
-1,245.51
7t4
OESXZ0-C3475-EURO STOXX 50
2,334.83

1,556.55




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

-778.28

-1,556.55

-2,334.83

-3,113.10

OESXZ0-P3450-EURO STOXX 50

1,245.51

934.13

622.75

311.38

0.00
0.

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

-311.38

-622.75

-934.13

-1,245.51

OESXZ0-P3475-EURO STOXX 50

3,066.64

2,299.98

1,533.32

766.66

0.00




35 0.00 868.75 1,737.50 2,606.25,3/475.00 4,343.75 5,212.50 6,081.25 6,950.00
-766.66 /
-1,533.32 /
-2,299.98
-3,066.64
72
VGZ0-EURO STOXX 50 Dec20
539.57 //
359.72 /
179.86
& /
;E 0-00 T T T T T T 1
2{5 000 88550 1,771.00 2,656.50,3.542.00 4,427.50 5,313.00 6,198.50 7,084.00
-179.86 /
-359.72 /
-539.57
-719.43
71
3. AlLI2|2E &t ZH S (X[ =40 A= M) (Tt

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

118
214
37
16
100
249
100
245
58
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ZA|Y  2020-12-18
J|&Y  2020-12-17

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 7,796 0 7,796 =if
=4 27158 24 1,662 14,253 -12,591 AtLY

2. 7N He| &

12
|
P

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

5,846.67

3,897.78

1,948.89

il
zr

— 0.00

%5 0.00 91.71 183.43 275.14 7366.85 458.56 550.28 641.99 733.70
-1,948.89

-3,897.78

-5,846.67

-7,795.56 -

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
742
KR4301R13708-2021-01 3370
1,202.50
901.88
601.25
300.63
&
;E 0.00 T T T T T T T 1
2|5 0.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
-300.63
-601.25
-901.88
-1,202.50
7t
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101R30003 2021-03 FAI|200K| =M & 632
7| =Xt HEE
e 2500%  -1667%  -833% 0%  833%  1667%  2500%
-8.00% -632 -632 632 632 632 632 -632
-5.33% 422 422 422 422 422 422 422
-2.67% 211 211 211 211 211 211 211
0% 0 0 0 0 0 0 0
2.67% 211 211 211 211 211 211 211
5.33% 422 422 422 422 422 422 422
8.00% 632 632 632 632 632 632 632
KRA4201R13874 2021-01 23875 609
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 268 255 240 222 202 179 155
-5.33% 241 221 198 173 146 117 87
-2.67% 192 163 133 100 67 32 3



0% 112 76 38 0 -39 -78 -117
2.67% -6 -47 -89 -131 -172 -214 -256
5.33% -165 -208 -250 -293 -335 -378 -421
8.00% -365 -405 -445 -485 -526 -568 -609
KR4201R13908 2021-01 =390 87
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 37 35 33 30 28 24 21
-5.33% 33 30 27 24 20 16 12
-2.67% 27 23 18 14 9 4 -1
0% 16 11 6 0 -6 -11 -17
2.67% 0 -6 -12 -18 -24 -31 -37
5.33% -22 -28 -35 -41 -48 -54 -60
8.00% -50 -56 -62 -69 -75 -81 -87
KR4301R13674 2021-01 #367.5 26
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 25 25 25 26 26
-5.33% 13 14 14 15 15 16 17
-2.67% 4 5 5 6 7 8 9
0% -3 -2 -1 0 1 2 3
2.67% -6 -5 -5 -4 -3 -3 -2
5.33% -7 -7 -7 -6 -6 -5 -5
8.00% -8 -8 -8 -7 -7 -7 -6
KR4301R13708 2021-01 %370 72
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 67 68 68 69 70 71 72
-5.33% 37 38 40 41 43 44 46
-2.67% 12 14 16 18 20 22 24
0% -7 -5 -2 0 2 5 7
2.67% -17 -16 -14 -12 -10 -8 -6
5.33% -22 -21 -20 -19 -17 -16 -14
8.00% -24 -24 -23 -22 -21 -20 -19
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
1,659
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SAlY  2020-12-18
71FY 2020-12-17
H20= 22 & E(H) (X 28 -1Hd)
L Hef=
T )

M7 EYEE 0 0 0
Al £3t M 0 0 0 el
=7 S5 $93A 117,386 0 117386
=7 3} HE 6013 124527  -118514 &g

2. WA £ x

3. ALZ|2E ST ZHS @IS LY FY) (Eh2f: e
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
IEOOBD8RGM?75 *HYTBLS AR ELE 012 Z0| U0 BRI YT
IEOOBHNZKL13 *HYTIE YR BLEO O12S0| U0 S &S

4. TtE Y Z2| Z|THEHOYFAH(VaR : 99% 42| +F,10U7|F) (Eh2f: 2

©



ZA|Y  2020-12-18
J|Z=2  2020-12-17

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

e I
I Q5 Ao

= 0 0 0 ELy
= 2,370 0 2,370 FLY

2. B7|AIHO| 2YRE

KR4108R30008-2021-03 KRX300 M=

2,369.92
1,777.44
1,184.96
592.48
=
T 000 . . : . : . .
e 0.00 42320 84640 1,269.60.%,692.80 2,116.00 2,539.20 2,962.40 3,385.60
592.48
11,184.96
1,777.44
2,369.92 -
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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2020-12-18
2020-12-17

N o

MY >
ne me

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 3,179 0 3,179
A E3} Me 109 3,216 -3,107 =9
2. 7| A|He| & x
3. ALIE|RE £ ZH-F(X|CH= Ao A2 ) (TH-EH kR
FX21020X05 KRW/USD 23-12-20E 45
FX21020X06 KRW/USD 08-01-21E 115
FX21020Z02 KRW/USD 15-01-21E 97
FX21020Z03 USD/KRW 23-12-20E 9
IEOOBD8RGM75 *SIHERL QX EALEO| 01220| Q0] ZAIBHA| %e
4. T4 HEO| XL Ao AZMH(VaR : 99%HE|FF,10U7|F) (THS|-EH TRl

133



ZA|Y  2020-12-18
J|&Y  2020-12-17

Mt FEH  ME 0 0 0
Mt SreE |2 0 0 0 %9
g &2t ME 0 0 0 Ze|
A FEH  ME 1,384 0 1,384
=2 SIEH  AY 1,052 0 1,052 &9
el £t ME 0 976 -976 Q|
2. Q7| A|Ee & x
VNCF1-VN30 Index Future Jan21
39.08
29.31
19.54
9.77
o3
:;E 0.00 T T T 1 T T T
2{5 0.00 25823 516.45 774.68 1,032.90 1,291.13 1,549.35 1,807.58 2,065.80
-9.77
-19.54
-29.31
-39.08 -
74
VNCZ0-VN30 Index Future Dec20
1,344.85
1,008.63
672.42
336.21




&
=
;E 0.00 T T T d T T T 1
2& 0.00 257.00 514.00 771.00 1,028.00 1,285.00 1,542.00 1,799.00 2,056.00
-336.21
-672.42
-1,008.63
-1,344.85 -

3. ALE| 28 £ EHS (X HE A0 =)
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
VNCF1 VN30 Index Future Jan21
VNCZ0 VN30 Index Future Dec20

4. THEAE 0| A|T|E MO 4 A (VaR : 99%A2|+F,1027|F)
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| 2020-12-18

J|&Y  2020-12-17

Of| LA x| QI | A S 2] A B (X 2 -H i H)

<A

314.81

w/tsd

{7152

CLH1-WTI CRUDE FUTURE Mar21

236.11

157.41

78.70

0.00

-78.70

.00

12.03

24.06 36.09 48.12 60.15 72.18

84.21

96

-157.41

-236.11

-314.81 -

COH1-BRENT CRUDE FUTR Mar21

296.94

197.96

98.98

0.00

-98.98

.00

12.77

25.53 38.30 51.06 63.83 76.59

89.36




-197.96

-296.94

-395.92

135.84

101.88

-101.88

-135.84

-109.14

-163.71

HOH1-NY Harb ULSD Fut Mar21

pd

.00 0.37 0.74 1.%48 1.85 2.22 2.59 2.96
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