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{2l CH &
Mt = B 0 0 ELh
A S7t5dH  ME 57 57 Zu
2. MI|A|He| &=
KR4111R30002-2021-03 AFME M XI7|EHM B
56.62
42.46
28.31
— 14.15
=
i[ 0.00 T f T
Or 0.00 42,250.00 84,500.00 126,750.00 169,000.00
<‘IJ -14.15
-28.31
-42.46
-56.62 -
7t
3. AlLI2|E £l XHF (X C=A 0 d=H) (TH-EHTER)
KR4111R30002 2021-03 AN ERI M E 5
7| EXt4te| HE
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
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7715

2. Bb| Aol 2R E

475.81

VGH1-EURO STOXX 50 Mar21

356.86

237.90

— 11895

— 0.00

-118.95

.00

895.25 1,790.50 2,685.75 3,581.00 4,476.25

5,371.50 6,266.75 7,162.00

-237.90

-356.86

-475.81 -
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7/t

rx

7715

rx
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502.43

HCG1-HSCEI Futures Feb21

376.82

251.22

— 125.61

— 0.00

ol 0.00
-125.61

2,902.75

5,805.50

8,708.25

11,611.00 14,513.75 17,416.50 20,319.25  23,222.00

-251.22

-376.82

-502.43 -
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HSCEI Futures Feb21
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KR4201R24277-2021-02 2427.5

2,351.25

1,763.44

1,175.63

587.81

0.00

-587.81

106.88 213.75 320.63 427.50

534.38

641.25

748.13

855.00

-1,175.63

-1,763.44

-2,351.25

80,410.00

72

KR4201R24301-2021-02 430

60,307.50

40,205.00

20,102.50

.00

107.50 215.00 322.50 430.00

537.50

645.00

752.50

860.00

-20,102.50

-40,205.00

-60,307.50

-80,410.00




KR4301R24275-2021-02 5427.5

6,412.50
4,809.38
3,206.25
— 1,603.13
ol
a0 0.00 : : : : : : :
ol 0.00 106.88 213.75 32M.50 534.38 641.25 748.13 855.00
M -1,603.13
-3,206.25 /
-4,809.38 /
-6,412.50
7t
KR4301R24309-2021-02 3430
23,784.38
15,856.25
—  7,928.13
ol
Er_ 0.00 ; : ; : ; : ]
ol 0.00 107.50 215.00 32M.oo 537.50 645.00 752.50 860.00
M -7,928.13
-15,856.25 /
-23,784.38 /
-31,712.50
72
3. AILIZ|S S £ QT EHE (A THA L0 4 ) GEEEE)
KR4201R24277 2021-02 2427.5 142
7| Z=ApAto| HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 44 44 43 42 41 39 38
-5.33% 42 40 38 36 34 31 29
-2.67% 33 30 27 23 20 16 12
0% 13 8 4 0 -4 -8 -13
2.67% -24 -27 -31 -35 -39 -43 -47
5.33% -73 -76 -78 -81 -84 -88 -91
8.00% -131 -132 -133 -135 -137 -139 -142
KR4201R24301 2021-02 2430 4,633

7|Z=Rte] s




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,312 1,299 1,279 1,253 1,218 1,176 1,126
-5.33% 1,251 1,208 1,154 1,091 1,019 940 855
-2.67% 1,021 924 821 712 598 480 360

0% 423 283 142 0 -142 -285 -428
2.67% -691 -829 -969 -1,110 -1,252 -1,395 -1,538
5.33% -2,289 -2,385 -2,489 -2,599 -2,715 -2,834 -2,957
8.00% -4,203 -4,251 -4,309 -4,378 -4,456 -4,541 -4,633

KR4301R24275 2021-02 £427.5 423
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -416 -416 -417 -417 -419 -421 -423
-5.33% -248 -250 -253 -256 -260 -264 -269
-2.67% -93 -99 -105 -112 -119 -126 -134

0% 28 18 9 0 -9 -18 -28
2.67% 96 88 80 72 63 55 46
5.33% 123 119 114 109 103 97 91
8.00% 129 128 126 124 121 118 114

KR4301R24309 2021-02 2430 2,147
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,119 -2,120 -2,122 -2,126 -2,131 -2,138 -2,147
-5.33% -1,291 -1,298 -1,308 -1,321 -1,336 -1,355 -1,375
-2.67% -508 -532 -559 -589 -621 -654 -689

0% 132 88 44 0 -44 -89 -134
2.67% 526 484 441 397 353 309 264
5.33% 694 670 643 614 582 548 513
8.00% 740 732 721 707 690 670 648
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A F7t5dH  ME 1,005 0 1,005 =LK
A e =i R =20 | 0 82 -82 ALY
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2. MI|A|He| &=
HCG1-HSCEI Futures Feb21
1,005.28
753.96
502.64
—_ 251.32
&
EEE 0.00 T T T 7 T T T
SF 0.00 2,902.75 5,805.50 8,708.25 11,611.00 14,513.75 17,416.50 20,319.25 23,222.00
«J -251.32
-502.64
-753.96
-1,005.28 -
74
OHHIG1-C113-HSCEI
39.96
29.97
19.98
— 9.99
=
;EE 0.00 T T T g T T T \
SF 0.00 115.75 231.50 347.25 463.00 578.75 694.50 810.25 926.00
4“ -9.99
-19.98
-29.97
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19.84
14.88
9.92
—~ 496
ol
=|
L 000 r r . r r . ,
ol 0.00 98.50 197.00 295.50 394.00 492.50 591.00 689.50 788.00
-9.92 \
-14.88 \
-19.84
7+
OHHIG1-P113-HSCEI
13.03
9.77
6.52
— 326
od
=
3 0.0 . . ; . . ; )
ol 0.00 37.75 75.50 11%.00 188.75 226.50 264.25 302.00
<'IJ -3.26 /
-6.52 /
9.77
-13.03
7%
OHHIG1-P114-HSCEI
9.16
6.87
458
—~ 229
ol
=|
L 000 r r r . . . ,
ol 0.00 45.50 91.00 136.50 182.00 227.50 273.00 318.50 364.00
(‘“ -2.29 /
-4.58 /
-6.87 /
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FX21020X04: KRW/HKD 19-02-21E 91
HCG1 HSCEI Futures Feb21 80
OHHIG1-C11HSCEI 3
OHHIG1-C11HSCEI 2
OHHIG1-P11HSCEI 1
OHHIG1-P11 HSCEI 1
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AL 2021-02-04
7|24 2021-02-03

{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 = 241 0 241
A 5 H A8 10 0 10| &2
A +t5H 34 129 -129 ALY
A =2} i 0 3,892 -3,892 Q|
2. BI|NHO| £YPE
OESXG1-C3575-EURO STOXX 50
0.88
0.66
0.44
— 022
&l
o 500 : : : , : : :
ol 0.00 16.33 32.65 48.98 65.30 81.63 97.95 114.28
M -0.22
-0.44
-0.66
-0.88
77
OESXG1-C3600-EURO STOXX 50
55.46
41.60
27.73
— 13.87
ol
EL ; ; : . ; : : :
ol 0.00 12.60 25.20 37.80 50.40 63.00 75.60 88.20 100.80
M -13.87
-27.73




-41.60 \\
-55.46
717
OESXG1-P3575-EURO STOXX 50
0.74
0.56
0.37
0.19
0.00 : : : : : : ]
0.00 13.80 27.60 41%20 69.00 82.80 96.60 110.40
-0.19 /
-0.37 /
056
0.74
717
OESXG1-P3600-EURO STOXX 50
53.81
35.87
17.94
0.00 : : : : : : ]
0.00 1630 32.60 48%20 81.50 97.80 114.10 130.40
-17.94 /
-35.87 /
-53.81
7175
717
VGH1-EURO STOXX 50 Mar21
180.94 //
120.63 /
60.31 /
0.00 : : : : : : ]
0.00 895.25 1,790.50 2,68%1.00 447625 537150  6,266.75  7,162.00
-60.31 /
-120.63 -
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260105SQPX SG EURO Covered CALL STRATEGY
FX21020Z05{KRW/EUR 26-03-21E

FX21020Z05! KRW/EUR 26-03-21E
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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2| C| I}HQIK200(F Al = #h-TH M X ZHH &)

1 Aot3Y

el &
A w7158 M= 0 106 -106 ALK
Al o=l SM 225 110 115 AfLY
=7 o7l=y M2 5,104 0 5,104 ALy
= ft5H =4 3,331 9,136 -5,805 ALY

2. B7|AE &

10

=

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

5,103.60

3,827.70

2,551.80

—~ 1,275.90

— 0.00 T T T ¢ T T T
ol 0.00 106.33 212.65 318.98 425.30 531.63 637.95 744.28 850.60

M -1,275.90

-2,551.80

-3,827.70

-5,103.60 -

72

KR4201R24509-2021-02 450

4,837.50

3,628.13

2,418.75

— 1,209.38

— 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 -1,209.38

-2,418.75

-3,628.13

-4,837.50
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4,298.75

3,224.06

2,149.38

1,074.69

0.00

KR4201R24525-2021-02 §452.5

0.00

-1,074.69

-2,149.38

-3,224.06

-4,298.75

213.75

113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00

o~

o~

74

KR4301R24275-2021-02 5427.5

160.31

106.88

53.44

0.00

~

-53.44

.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

-106.88

-160.31

-213.75

3,117.50

2,338.13

1,558.75

779.38

-1,558.75

-2,338.13

-3,117.50

72

KR4301R24309-2021-02 3430

~

0.00

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) (EH9]:84Btl)
KR4101R30003 2021-03 ZAL200K| =M E 408
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -408 -408 -408 -408 -408 -408 -408
-5.33% -272 -272 -272 -272 -272 -272 -272
-2.67% -136 -136 -136 -136 -136 -136 -136
0% 0 0 0 0 0 0 0
2.67% 136 136 136 136 136 136 136
5.33% 272 272 272 272 272 272 272
8.00% 408 408 408 408 408 408 408
KR4201R24509 2021-02 £450 168
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 19 19 18 17
-5.33% 20 19 19 18 17 15 13
-2.67% 18 17 15 13 10 7 3
0% 12 9 5 0 -5 -11 -17
2.67% -6 -13 -20 -27 -35 -42 -50
5.33% -48 -56 -65 -74 -83 -91 -100
8.00% -119 -127 -135 -143 -151 -160 -168
KR4201R24525 2021-02 24525 138
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14 14 14 14 14 13 13
-5.33% 14 14 14 13 12 11 9
-2.67% 13 13 11 10 7 5 2
0% 10 7 4 0 -4 -9 -13
2.67% -4 -9 -15 -21 -27 -34 -40
5.33% -35 -43 -51 -58 -66 -73 -81
8.00% -92 -100 -107 -115 -122 -130 -138
KR4301R24275 2021-02 %4275 14
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14 14 14 14 14 14 14
-5.33% 8 8 8 9 9 9 9
-2.67% 3 3 4 4 4 4 4
0% -1 -1 0 0 0 1 1
2.67% -3 -3 -3 -2 -2 -2 -2
5.33% -4 -4 -4 -4 -3 -3 -3
8.00% -4 -4 -4 -4 -4 -4 -4
KR4301R24309 2021-02 %430 211

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 208 208 209 209 209 210 211
-5.33% 127 128 129 130 131 133 135
-2.67% 50 52 55 58 61 64 68

0% -13 -9 -4 0 4 9 13

2.67% -52 -48 -43 -39 -35 -30 -26
5.33% -68 -66 -63 -60 -57 -54 -50
8.00% -73 -72 -71 -69 -68 -66 -64

4. THIAE Q| |Ci& A0 A (VaR : 99%A 2|4 Z,102 7| F) (Etg) Bt 2l)




2021-02-04
2021-02-03

Ql
=
ol
=

SAl
7|E

< | O
m | O
oM <
"
o
< O
o
o
[« 2Ve)
()]
<
o
(a9]
T o
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF OF
)=t
<k

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2021-02-04
2021-02-03

Ql
=
ol
=

SAl
7|E

< AN
o | O
— | N
"o
(@\]
< O
o
—
O N
o0
N~
o
[Q\]
T o
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF | oF
)=t
<k

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



AL 2021-02-04
7|24 2021-02-03

H20=2HEE(H)(x{ A =g -uty)

O ==(1) =) =ZX|M(1-2)

Al QIEH  +AZH 0 3,118 -3,118
= £3} ME 0 0 02
= N ECIE-5 101,713 0 101,713
= 3} HNE 2,230 83,506 -81,276 &2
2. WI|AFe &Y=
3. ALtE| 2E T =HSEIHE 043 H) (THP{:4 2HR)
FX21020Z05. KRW/USD 24-03-21E 1,623
FX21020Z05. KRW/USD 24-02-21E 5,057
FX21021F00: USD/KRW 24-03-21E 178
IEOOBD8RGM75 *AEEE2 X EUS oHAF0l AA SASHA| FS
4. iy &Fo| X0 d=AH(VaR : 9% 42| +F,10L7|F) (THP{:4 2 R)
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7|24 2021-02-03
A OFEKRX30091 5 A 2 (AT} &)
1. A=A

{2l CH &
Mt = B 0 0 Ly
A S7t5dH  ME 2,712 0 2,712 | ZrLY
2. BN £ARZ
KR4108R30008-2021-03 KRX300 M &
2,711.52
2,033.64
1,355.76
—_— 677.88
=l
i[ 0.00 T T T 7 T T T
or 0.00 484.20 968.40 1,452.60 1,936.80 2,421.00 2,905.20 3,389.40 3,873.60
«J -677.88
-1,355.76
-2,033.64
-2,711.52 -
2
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R30008 2021-03 KRX300 ME 217
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -217 -217 -217 -217 =217 =217 =217
-5.33% -145 -145 -145 -145 -145 -145 -145
-2.67% -72 -72 -72 -72 -72 -72 -72
0% 0 0 0 0 0 0 0
2.67% 72 72 72 72 72 72 72
5.33% 145 145 145 145 145 145 145
8.00% 217 217 217 217 217 217 217
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AL 2021-02-04
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7{eiCh &
M /A M= 0 0 0
tllgr SI5d |ag 0 0 0 ZtQ|
M Szt ME 0 0 0 %2
A RtEH M= 1,361 0 1,361
A S=sd A 1,301 0 1,301 | &t Q|
=4 g ME 0 577 -577 EQ|
2. MI|A|He| &=
VNCG1-VN30 Index Future Feb21
1,020.91
680.61
—_ 340.30
=
EEE 0.00 T T T 7 T T T
SF 0.00 273.00 546.00 819.00 1,092.00 1,365.00 1,638.00 1,911.00 2,184.00
'(‘IJ -340.30
-680.61
-1,020.91
-1,361.22 -
74

3. ALig| 28 &9

FRHE @2 LY TY)
2.5504E+11 VN30TR Index(EUR)
FX21020X05: KRW/EUR 26-02-21E
FX21020X06: KRW/EUR 26-02-21E
FX21020Z01: KRW/EUR 26-02-21E
FX21020Z05. KRW/EUR 26-03-21E
VNCG1

VN30 Index Future Feb21
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ORI QI AT A D (R H-THEE)

7{eCh &
iy #t5d  d= 0 0 0
= |IEH NE 1,848 323 1,525

COK1-BRENT CRUDE FUTR May21

330.61

220.41

—~ 110.20

— 0.00 T T f T
ol 0.00 14.30 28.60 42.90 57.20 71.50 85.80 100.10 114.40

-110.20

-220.41

-330.61

-440.82 -

72

CLH1-WTI CRUDE FUTURE Mar21

269.52

179.68

—~ 89.84

— 0.00 T T T ¢ T
ol 0.00 13.69 27.38 41.07 54.76 68.45 82.14 95.83 109.52

-89.84

-179.68

-269.52

-359.36 -



HOH1-NY Harb ULSD Fut Mar21

115.38 //
76.92 /
. 3846
E'.J /
=|
L o000 r . . r . . s
ol 0.00 0.42 0.84 1.%7 2.09 2.51 2.92 3.34
4l -38.46 /
-76.92 /
-115.38
-153.85
7t
KR4175R20008-2021-02 S| M2
242.47 \\
161.65 \
— 8082
od \
=|
:;E 0.00 : ; ; ; ; ; ]
ol 0.00 278.70 557.40 836.10 1,11N3.50 1,672.20  1,950.90  2,229.60
(‘“ -80.82 \
-161.65 \
-242.47 \
-323.29
e
NGH21-NATURAL GAS FUTR Mar21
590.67 /
443.00 /
295.34 /
. 147.67
g /
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3. ALE|2E &R ZTHF(X[CHEHU L) (THS|: 24 TLR)
COoK1 BRENT CRUDE FUTR May21 35
CLH1 WTI CRUDE FUTURE Mar21 29
HOH1 NY Harb ULSD Fut Mar21 12
KR4175R200 2021-02 Ef{M = 26
NGH21 NATURAL GAS FUTR Mar21 47
QSH1 Low Su Gasoil G Mar21 12
XBH1 GASOLINE RBOB FUT Mar21 12
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320.39

240.29

160.19

80.10

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-80.10

-160.19

-240.29

-320.39

520.40

346.93

173.47

0.00

-173.47

-346.93

-520.40

-693.86

11.08

22.16 33.24 44.32 55.40

66.48 77.56
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CH1-CORN FUTURE Mar21

0.00

135.75

271.50 407.25 543.00 678.75

814.50 950.25

1,086.00
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CTH1-COTTON NO.2 FUTR Mar21

100.81

67.21

33.60

/

T 1
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/
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-134.42
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51.39
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-367.88

-551.83

-735.77
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KCH1-COFFEE 'C' FUTURE Mar21

/

.00 30.85 61.70 92.55 123.40 154.25 185.10 215.95 246.80

/
/
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/
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SMH1-SOYBEAN MEAL FUTR Mar21

/
/
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—_ 93.57 /
0.00 T T T T T T )
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3. MLIZ| 28 £YFZHSE L0 ESH) (SHel- 2ha)
BOH1 SOYBEAN OIL FUTR Mar21 26

CH1 CORN FUTURE Mar21 56
CTH1 COTTON NO.2 FUTR Mar21 11
KCH1 COFFEE 'C' FUTURE Mar21 16
KR4175R200 2021-02 E{ M= 59
KWH1 KC HRW WHEAT FUT Mar21 14
SBH1 Sugar Mar21 27

SH1 SOYBEAN FUTURE Mar21 53
SMH1 SOYBEAN MEAL FUTR Mar21 30
WH1 WHEAT FUTURE(CBT) Mar21 26
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