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KR4101R30003-2021-03 I A 1| 200X| =M E
80.57
53.71
—_— 26.86
=l
i[ 0.00 T T T 7 T T T
or 0.00 107.43 214.85 322.28 429.70 537.13 644.55 751.98 859.40
«J -26.86
-53.71
-80.57
-107.43 -
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3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4101R30003 2021-03 2 AIO200K|$=ME 9
7| Z=ApAto| HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9 -9 -9 -9 -9 -9 -9
-5.33% -6 -6 -6 -6 -6 -6 -6
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 6 6 6 6 6 6 6
8.00% 9 9 9 9 9 9 9
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VGH1-EURO STOXX 50 Mar21
359.89
239.93
— 11996
=
i[ 0.00 T T T 7 T T T
Sr 0.00 903.00 1,806.00 2,709.00 3,612.00 4,515.00 5,418.00 6,321.00 7,224.00
'(l“ -119.96
-239.93
-359.89
-479.85 -
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HCF1-HSCEI Futures Jan21

375.69

250.46

—~ 125.23

— 0.00 T T T f T T T
ol 0.00 2,975.75 5,951.50 8,927.25 11,903.00 14,878.75 17,854.50 20,830.25 23,806.00

-125.23

-250.46

-375.69

-500.93 -

3. MLIE| 28 £FZHS(E L0 L SH)

HCF1 HSCEI Futures Jan21

m
40
1T
2
o

0

!

4. oA YFo| Z =SS H(VaR : 9% 4 E|+F, 102 7| F)

=
£
il
i
[0



2021-01-22
2021-01-21

0 4+(1)

O =(2)

2,885.63

2,164.22

1,442.81

-1,442.81

-2,164.22

-2,885.63

89,547.50

67,160.63

44,773.75

-44,773.75

-67,160.63

-89,547.50

721.41

-721.41

22,386.88

-22,386.88

3,144

7/t

0 3,144

7715

132,180 -132,180

KR4201R24277-2021-02 2427.5

0.00
0.00

106.88

213.75 320.63 427.50

534.38

641.25 748.13 855.00

72

KR4201R24301-2021-02 430

0.00

0.00

107.50

215.00 322.50 430.00

537.50

645.00 752.50 860.00




KR4301R24275-2021-02 5427.5

4,809.38
3,607.03
2,404.69
— 1,202.34
ol
a0 0.00 : : : : : : :
ol 0.00 106.88 213.75 32M.50 534.38 641.25 748.13 855.00
M -1,202.34
-2,404.69 /
-3,607.03 /
-4,809.38
7t
KR4301R24309-2021-02 3430
34,937.50
26,203.13
17,468.75
— 873438
ol
Er_ 0.00 ; : ; : ; : ]
ol 0.00 107.50 215.00 32M.oo 537.50 645.00 752.50 860.00
M -8,734.38
-17,468.75 /
-26,203.13 /
-34,937.50
72
3. AILIZ|S S £ QT EHE (A THA L0 4 ) GEEEE)
KR4201R24277 2021-02 2427.5 182
7| Z=ApAto| HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 103 98 93 87 81 74 68
-5.33% 88 81 74 67 59 51 43
-2.67% 63 55 46 38 29 21 12
0% 27 18 9 0 -9 -18 -27
2.67% -22 -30 -38 -47 -55 -64 -72
5.33% -80 -87 -94 -101 -109 -116 -124
8.00% -146 -151 -156 -162 -169 -175 -182
KR4201R24301 2021-02 2430 5,500

7|Z=Rte] s




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,984 2,845 2,690 2,520 2,339 2,147 1,948
-5.33% 2,574 2,371 2,158 1,937 1,710 1,477 1,240
-2.67% 1,874 1,621 1,364 1,105 844 582 319

0% 823 549 274 0 -274 -549 -823
2.67% -589 -849 -1,113 -1,378 -1,646 -1914 -2,184
5.33% -2,327 -2,544 -2,772 -3,008 -3,251 -3,499 -3,751
8.00% -4,318 -4,480 -4,660 -4,854 -5,060 -5,276 -5,500

KR4301R24275 2021-02 £427.5 277
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -239 -244 -249 -256 -262 -270 -277
-5.33% -128 -136 -144 -154 -163 -173 -182
-2.67% -34 -45 -56 -68 -79 -90 -101

0% 35 23 12 0 -12 -23 -35
2.67% 81 70 60 49 38 27 16
5.33% 106 99 91 82 73 64 54
8.00% 119 114 109 103 96 89 81

KR4301R24309 2021-02 2430 2,070
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,815 -1,845 -1,881 -1922 -1,967 -2,017 -2,070
-5.33% -991 -1,044 -1,102 -1,164 -1,229 -1,296 -1,365
-2.67% -285 -361 -439 -517 -596 -676 -757

0% 256 171 85 0 -85 -171 -256
2.67% 621 544 464 384 303 221 138
5.33% 835 777 714 648 578 507 433
8.00% 943 907 864 815 762 705 644
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Mt =5t ME 0 0 0|&e|
A F7t5dH  ME 1,085 0 1,085 ZtL{
A e =i R =20 | 0 176 -176 ALY
A E3l ME 0 1,116 -1,116 At Q|
2. MI|A|He| &=
HCF1-HSCEI Futures Jan21
1,085.49
814.12
542.75
— 27137
=
EEE 0.00 T T T 7 T T T
SF 0.00 2,975.75 5,951.50 8,927.25 11,903.00 14,878.75 17,854.50 20,830.25 23,806.00
«J -271.37
-542.75
-814.12
-1,085.49 -
74
OHHIF1-C106-HSCEI
55.38
41.54
27.69
—~ 13.85
=
=|
g[ 0.00 T T T 3 T T T \
or 0.00 325.75 651.50 977.25 1,303.00 1,628.75 1,954.50 2,280.25 2,606.00
4“ -13.85
-27.69
-41.54
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T 000

72
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ol 0.00

M -30.20
-60.40
-90.60

-120.80

304.50

609.00 913.50 1,218.0 1,522.50 1,827.00 2,131.50 2,436.00
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74
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0.02

—~ 0.01

.00
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HCF1 HSCEI Futures Jan21
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{2l CH &
Mt 2153 M= 0 0 0
It 28 |ag 0 0 0 &9
Mt f7t5dH =M 0 0 0 ZLY
tllgr = 2f = 0 0 0 %2
A A ik N = 292 0 292
=4 f715d 2¥ 10 0 10 =9
A +t5H 34 159 -159 ALY
= E3} ME 0 3,864 -3,864 Q|
2. BI|NHO| £YPE
OESXG1-C3575-EURO STOXX 50
1.27
0.95
0.63
— 032
&l
o 500 : : : , : : :
ol 0.00 23.78 47.55 71.33 95.10 118.88 142.65 166.43
M -0.32
-0.63
-0.95
1.27
77
OESXG1-C3600-EURO STOXX 50
86.92
65.19
43.46
— 2173
ol
EL ; ; : . : : :
ol 0.00 19.65 39.30 58.95 78.60 98.25 117.90 137.55
M 21.73
-43.46




-65.19

-86.92

72

OESXG1-P3575-EURO STOXX 50

0.72

0.54

0.36

0.18

0.00
0.00

13.48

T T

67.38 80.85

26.95

40.43 53.90

94.33 107.80

-0.18

/

-0.36

/

-0.54

-0.72

717
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69.95

52.46

34.97

17.49

0.00
0.00

15.63 31.25

46.88 62.50 78.13 93.75

109.38 125.00

-17.49

/

-34.97

/

-52.46

-69.95

72

VGH1-EURO STOXX 50 Mar21

291.94

218.96

145.97

/

0.00

T T

903.00 1,806.00

2,709.00 ,612.00 4,515.00 5,418.00

T 1

6,321.00 7,224.00

/

P



-218.96 |

-291.94 J

3. AlLtE| 2

EEEE LRSIV
260105SQPX SG EURO Covered CALL STRATEGY
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OESXG1-C3EEURO STOXX 50

OESXG1-C3€ EURO STOXX 50
OESXG1-P35EURO STOXX 50

OESXG1-P36 EURO STOXX 50

VGH1 EURO STOXX 50 Mar21
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el &
A w7158 M= 0 107 -107 EtLf
Al o=l SM 224 110 113 AfLY
=7 o7l=y M2 5,586 0 5,586 ALy
A f7t5d =M 3,653 9,926 -6,273 &HLY
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=

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

5,586.10

4,189.58

2,793.05

—~ 1,396.53

— 0.00 T T T ¢ T T T
ol 0.00 107.43 214.85 322.28 429.70 537.13 644.55 751.98 859.40

M -1,396.53

-2,793.05

-4,189.58

-5,586.10 -

72

KR4201R24509-2021-02 450

5,287.50

3,965.63

2,643.75

—~ 1,321.88

— 0.00 T T T ' T T T )
ol 0.00 112.50 225.00 337.50 450.00 562.50 675.00 787.50 900.00

M -1,321.88

-2,643.75

-3,965.63

-5,287.50
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4,638.13

3,478.59

2,319.06

1,159.53

0.00

0.

-1,159.53

-2,319.06

-3,478.59

-4,638.13

320.63

KR4201R24525-2021-02 §452.5

00

113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00

o~

o~

74

KR4301R24275-2021-02 5427.5

240.47

160.31

80.16

0.00

~

-80.16

.00

T T T T T T T 1

106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00

-160.31

-240.47

-320.63

3,332.50

2,499.38

1,666.25

833.13

0.00

-833.13

-1,666.25

-2,499.38

-3,332.50

0.

72

KR4301R24309-2021-02 3430
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T T T Y T T T 1

107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00




3. A2 29 FRHS @ H2 MU YTY) 940+ 2l
KR4101R30003 2021-03 ZAL200K| =M E 447
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -447 -447 -447 -447 -447 -447 -447
-5.33% -298 -298 -298 -298 -298 -298 -298
-2.67% -149 -149 -149 -149 -149 -149 -149
0% 0 0 0 0 0 0 0
2.67% 149 149 149 149 149 149 149
5.33% 298 298 298 298 298 298 298
8.00% 447 447 447 447 447 447 447
KR4201R24509 2021-02 £450 246
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 92 89 84 79 73 66 58
-5.33% 85 79 71 63 54 44 34
-2.67% 69 59 49 38 26 14 1
0% 41 27 14 0 -14 -29 -43
2.67% -5 -20 -36 -52 -67 -83 -99
5.33% -70 -86 -102 -118 -134 -151 -167
8.00% -154 -169 -184 -199 -215 -230 -246
KR4201R24525 2021-02 24525 207
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 74 71 68 63 58 53 46
-5.33% 68 63 58 51 44 35 27
-2.67% 56 48 40 31 21 10 0
0% 34 23 12 0 -12 -24 -37
2.67% -2 -15 -29 -42 -56 -70 -83
5.33% -55 -69 -83 -98 -112 -126 -140
8.00% -125 -138 -152 -166 -179 -193 -207
KR4301R24275 2021-02 %4275 18
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 17 17 17 18 18
-5.33% 9 9 10 10 11 12 12
-2.67% 2 3 4 5 5 6 7
0% -2 -2 -1 0 1 2 2
2.67% -5 -5 -4 -3 -3 -2 -1
5.33% -7 -7 -6 -5 -5 -4 -4
8.00% -8 -8 -7 -7 -6 -6 -5
KR4301R24309 2021-02 %430 197

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 173 176 179 183 188 192 197
-5.33% 94 100 105 111 117 124 130
-2.67% 27 34 42 49 57 65 72

0% -24 -16 -8 0 8 16 24

2.67% -59 -52 -44 -37 -29 -21 -13
5.33% -80 -74 -68 -62 -55 -48 -41
8.00% -90 -86 -82 -78 -73 -67 -61
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2. B7|AE &

At #t5d F=o45H 0 0 0

A E3t ME 0 0 0 &
+=A #t5d =45 d 108,220 108,220

A £3} ME 5,491 -113,554 &
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3. AILtE| ' 2R EHSFA NN

=2 ="

FX21020Z00(tKRW/USD 03-02-21E
FX21020Z05(USD/KRW 03-02-21E
FX21020Z05. KRW/USD 24-03-21E
FX21020Z05. KRW/USD 24-02-21E
FX21021F00.USD/KRW 24-03-21E
IEOOBD8RGM75
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A S7t5dH  ME 2,738 0 2,738 \ZrLY
2. BN £ARZ
KR4108R30008-2021-03 KRX300 M &
2,737.84
2,053.38
1,368.92
—_— 684.46
=l
i[ 0.00 T T T 7 T T T
or 0.00 488.90 977.80 1,466.70 1,955.60 2,444.50 2,933.40 3,422.30 3,911.20
«J -684.46
-1,368.92
-2,053.38
-2,737.84 -
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3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R30008 2021-03 KRX300 ME 220
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -220 -220 -220 -220 -220 -220 -220
-5.33% -147 -147 -147 -147 -147 -147 -147
-2.67% -73 -73 -73 -73 -73 -73 -73
0% 0 0 0 0 0 0 0
2.67% 73 73 73 73 73 73 73
5.33% 147 147 147 147 147 147 147
8.00% 220 220 220 220 220 220 220
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AL 2021-01-22
7124 2021-01-21
AOFE H| £ HVN30QIH A (F 4| 28

7{eiCh &
M F7tE5H  ME 0 0 0
M S7t5d A 0 0 0 &2
M Szt ME 0 0 0 Ze|
A F7t5dH  ME 1,503 0 1,503
A 2It5dH  |ag 1,131 0 1,131 | At Q|
A E3} ME 0 1,039 -1,039 %9
2. MI|A|He| &=
VNCF1-VN30 Index Future Jan21
1,503.49
1,127.62
751.75
—  375.87
&
EEE 0.00 T T T 7 T T T
SF 0.00 281.25 562.50 843.75 1,125.00 1,406.25 1,687.50 1,968.75 2,250.00
'(l“ -375.87
-751.75
-1,127.62
-1,503.49 -
74
3. AlLI2|E £l XHF (X C=A 0 d=H) (THR[:EETER)
2.5504E+11 VN30TR Index(EUR) 91
FX21020V04. KRW/EUR 29-01-21F 37
FX21020X05 KRW/EUR 26-02-21F 9
FX21020X06+ KRW/EUR 26-02-21F 25
FX21020Z01: KRW/EUR 26-02-21F 7
FX21020Z05: KRW/EUR 26-03-21E 5
VNCF1 VN30 Index Future Jan21 120
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ORI QI AT A D (R H-THEE)

7{eCh &
iy #t5d  d= 0 0 0
= |IEH NE 1,771 318 1,452

COK1-BRENT CRUDE FUTR May21

429.84

322.38

214.92

— 10746

— 0.00 T T T f T
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