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Mt = B 0 0 Ly
A RtEH M= 55 55| &Ly
2. MI|A|He| &=
KR4111R30002-2021-03 AFME M XI7|EHM B
55.01
41.26
27.50
— 13.75
=
i[ 0.00 T 7 T
Or 0.00 41,050.00 82,100.00 123,150.00 164,200.00
<‘IJ -13.75
-27.50
-41.26
-55.01 -
7t
3. ALE[E & X H F (X[ =40 &= M) (CH|:EHOER)
KR4111R30002 2021-03 AN ERI M E 4
7| EXt4te| HE
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
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M FtEH M= 0 0
A gitEd Mg 442 442
2 87| 297
VGH1-EURO STOXX 50 Mar21
442.10
331.57
221.05
— 11052
=
i[ 0.00 T T T 7 T T T
Sr 0.00 924.25 1,848.50 2,772.75 3,697.00 4,621.25 5,545.50 6,469.75 7,394.00
'(‘IJ -110.52
-221.05
-331.57
-442.10 -
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VGH1 EURO STOXX 50 Mar21
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HCG1-HSCEI Futures Feb21

396.20

264.13

—~ 132.07

— 0.00 T T T f T T T
ol 0.00 3,050.75 6,101.50 9,152.25 12,203.00 15,253.75 18,304.50 21,355.25  24,406.00

-132.07

-264.13

-396.20

-528.27 -
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O ==(1) 0 =(2)

Mt = R =2 2,052 0 2,052 Zt]|
A R = DR = 2 0 110,158 -110,158 ZErLY

2. Bb| Aol 2R E

KR4201R34177-2021-03 2417.5

15,343.13

11,507.34

7,671.56

—~ 3,835.78
e

od

=|

E, 0.00 . r .

ol 0.00 104.38 208.75 313.13 417.50 521.88 626.25 730.63 835.00
M -3,835.78

-7,671.56

-11,507.34

-15,343.13
712

KR4201R34201-2021-03 420

60,165.00

45,123.75

30,082.50

— 15,041.25

F]
— 0.00 T T T .
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00

M -15,041.25

-30,082.50

-45,123.75

-60,165.00




34,650.00

KR4301R34209-2021-03 3420

25,987.50
17,325.00
—~ 8,662.50
ol
EEE 0.00 T T T T T T ]
ol 0.00 105.00 210.00 31M.00 525.00 630.00 735.00 840.00
<M -8,662.50
-17,325.00 /
-25,987.50 /
-34,650.00
7
3. A2 29 FRHS @2 MUY TY) 43+ 2l)
KR4201R34177 2021-03 =417.5 936
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 507 484 457 427 396 363 328
-5.33% 438 403 366 328 289 249 208
-2.67% 320 276 232 187 142 97 51
0% 143 95 48 0 -48 -95 -143
2.67% -96 -141 -187 -233 -280 -327 -374
5.33% -389 -428 -468 -509 -552 -595 -639
8.00% -727 -756 -788 -822 -859 -897 -936
KR4201R34201 2021-03 £420 3,560
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,847 1,762 1,665 1,558 1,442 1,318 1,189
-5.33% 1,609 1,482 1,345 1,203 1,054 902 746
-2.67% 1,194 1,029 860 689 517 342 167
0% 556 371 185 0 -186 -371 -557
2.67% -320 -502 -685 -869 -1,054 -1,239 -1,425
5.33% -1418 -1,577 -1,741 -1,909 -2,080 -2,254 -2,430
8.00% -2,698 -2,821 -2,955 -3,097 -3,246 -3,401 -3,560
KR4301R34209 2021-03 £420 2,160
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,012 -2,026 -2,044 -2,067 -2,094 -2,125 -2,160
-5.33% -1,150 -1,183 -1,221 -1,263 -1,308 -1,356 -1,407
-2.67% -385 -442 -501 -562 -625 -689 -753
0% 216 144 72 0 -72 -144 -216
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HCG1-HSCEI Futures Feb21

1,055.95

791.96

527.97

—~  263.99

— 0.00 T T T f T T T
ol 0.00 3,050.75 6,101.50 9,152.25 ~12,203.00 15,253.75 18,304.50 21,355.25 24,406.00
-263.99

-527.97

-791.96

-1,055.95 -

72

OHHIG1-C113-HSCEI

78.17

58.63

39.09

—~ 19.54

— 0.00 T T T . T T T
ol 0.00 228.00 456.00 684.00 912.00 1,140.00 1,368.00 1,596.00 1,824.00
-19.54

-39.09

-58.63




-78.17

34.89

26.16

17.44

-17.44

-26.16

-34.89

0.47

0.35

0.24

0.39

0.29

0.19

0.10

0.00

-0.10

-0.19

-0.29

72

OHHIG1-C114-HSCEI

.00

203.50

407.00 610.50 814.00 1,017.50 1,221.00 1,424.50 1,628.00

.

.

oS

717

OHHIG1-P113-HSCEI

00

1.50

3.00 4.M0 7.50 9.00 10.50 12.00

72

OHHIG1-P114-HSCEI

.00

2.25

4.50 G.Mbo 11.25 13.50 15.75 18.00
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FX21020X04: KRW/HKD 19-02-21E
HCG1
OHHIG1-C1I1HSCEI
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HSCEI Futures Feb21
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[ = B |
74 efch A
M {7153 ME 0 0 0
M SI5d |ag 0 0 0 ZtQ|
M 7t5d =4 0 0 0 &
Al &3} ME 0 0 0 %9
A e 100 0 100
A A = B = 10 0 10 At
A = R =20 113 -113 kLY
A E3} ME 0 3,869 -3,869 A9
Ao &l x
OESXG1-C3575-EURO STOXX 50
1.72
1.29
0.86
0.43
0.00 T T T * T T T
0.00 32.20 64.40 96.60 128.80 161.00 193.20 225.40 257.60
-0.43
-0.86
-1.29
1.72
74
OESXG1-C3600-EURO STOXX 50
108.73
81.55
54.37
27.18
0.00 T T T ; T T T
0.00 26.13 52.25 78.38 104.50 130.63 156.75 182.88 209.00
-27.18
-54.37



-81.55

-108.73

72

OESXG1-P3575-EURO STOXX 50

0.03

0.02

0.01

0.01

0.00

.00

2.50 3.00

3.50 4.00

-0.01

-0.01

-0.02

-0.03

74

OESXG1-P3600-EURO STOXX 50

2.85

2.13

1.42

0.71

0.00

.00

Z.Mm 338 4.05

4.73 5.40

-0.71

-1.42

-2.13

-2.85

99.59

74.69

49.79

24.90

0.00

72

VGH1-EURO STOXX 50 Mar21

/

0.00

-24.90

-49.79

T T

924.25 1,848.50

2,772.75 ,697.00 4,621.25 5,545.50

T 1

6,469.75 7,394.00

/
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260105SQPX SG EURO Covered CALL STRATEGY
FX21020Z05:KRW/EUR 26-03-21E
FX21020Z05:KRW/EUR 26-03-21E
OESXGI1-C35EURO STOXX 50

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

OESXG1-P36 EURO STOXX 50
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EURO STOXX 50 Mar21
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2| C| I}HQIK200(F Al = #h-TH M X ZHH &)

1. AHloF=oH

=

[ =R |

Heoh 2
il w7158 M= 0 0 0 &
ol ft5H =4 0 0 0Ly
=7 o7l=y M2 4,904 0 4,904 ALY
A f7t5d =M 3,669 8,806 -5,137 AL}

2. B7|AE &

4,903.86

3,677.90

2,451.93

1,225.97

0.00

-1,225.97

-2,451.93

-3,677.90

-4,903.86

7,700.00

5,775.00

3,850.00

1,925.00

0.00

-1,925.00

-3,850.00

-5,775.00

-7,700.00

0.

0.

Q7=
KR4101R30003-2021-03 I A 1| 200X| =M E
00 104.34 208.68 313.01 417.35 521.69 626.03 730.36
714
KR4201R34409-2021-03 =440
00 110.00 220.00 330.00 440.00 550.00 660.00 770.00 880.00




KR4201R34425-2021-03 442.5

1,106.25

829.69

553.13
— 27656
od
=
EE 0.00 . ; . . ; . .
ol 0.00 110.63 221.25 331.88 442.50 553.13 663.75 774.38 885.00
4l -276.56 \

-553.13 \

-829.69 \

-1,106.25

77
KR4301R34175-2021-03 3£417.5

939.38

704.53 \

469.69 \
—~ 234.84
e
od
: \
L o000 r . r y . r . ,
ol 0.00 104.38 208.75 313.13 417.50 521.88 626.25 730.63 835.00
M -234.84

-469.69

-704.53

-939.38

77
KR4301R34209-2021-03 3420

2,730.00

2,047.50 \

1,365.00 \
—~ 68250
==
-~ \
=
EE 0.00 . ; . v . ; . .
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
M -682.50

-1,365.00

-2,047.50

-2,730.00




3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)
KR4101R30003 2021-03 ZAL200K| =M E 392
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -392 -392 -392 -392 -392 -392 -392
-5.33% -262 -262 -262 -262 -262 -262 -262
-2.67% -131 -131 -131 -131 -131 -131 -131
0% 0 0 0 0 0 0 0
2.67% 131 131 131 131 131 131 131
5.33% 262 262 262 262 262 262 262
8.00% 392 392 392 392 392 392 392
KR4201R34409 2021-03 £440 338
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 119 115 109 102 94 85 74
-5.33% 110 102 93 82 70 57 42
-2.67% 91 79 65 49 33 16 -2
0% 56 38 19 0 -20 -40 -61
2.67% -2 -24 -46 -68 -91 -114 -137
5.33% -86 -110 -134 -158 -181 -205 -229
8.00% -198 -221 -244 -268 -291 -315 -338
KR4201R34425 2021-03 24425 47
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 15 14 13 12 11 10
-5.33% 14 13 12 11 9 7 5
-2.67% 12 10 7 4 2 -1
0% 8 5 -3 -6 -9
2.67% 0 -3 -6 -9 -12 -16 -19
5.33% -11 -14 -18 -21 -25 -28 -31
8.00% -26 -30 -33 -36 -40 -43 -47
KR4301R34175 2021-03 #4175 57
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 52 53 53 54 55 56 57
-5.33% 29 30 32 33 34 36 37
-2.67% 9 11 13 14 16 18 20
0% -6 -4 -2 0 2 4 6
2.67% -16 -14 -12 -10 -8 -7 -5
5.33% -21 -20 -18 -17 -15 -14 -12
8.00% -23 -22 -22 -21 -20 -18 -17
KR4301R34209 2021-03 %420 170

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 159 160 161 163 165 167 170
-5.33% 91 93 96 99 103 107 111
-2.67% 30 35 39 44 49 54 59

0% -17 -11 -6 0 6 11 17

2.67% -49 -43 -38 -32 -27 -21 -16
5.33% -66 -62 -58 -54 -49 -44 -39
8.00% -74 -72 -69 -66 -63 -59 -55
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H20=2HEE(H)(x{ A =g -uty)

M FtEH  FUSH 0 0 0
AR £3} ME 0 0 0 %2
A 27t5d =45 H 93,034 0 93,034
A E3} ME 2,215 82,959 -80,744 %9
2. MI|A|He| &=
3. AL E &R THF (XM ESH) (THS|: B4 TER)
FX21020Z05. KRW/USD 24-03-21E 1,613
FX21020Z05. KRW/USD 24-02-21E 5,024
FX21021F00: USD/KRW 24-03-21E 177
IEOOBD8RGM75 *OEEES X EMEN 20| A0 SAISHK]| RS
4. OpPYAEO| =AM (VaR : 9% ME|F+=,10U7|F) (THS|: =4 TER)



2021-02-19
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A f7t5H M2 2,660 0 2,660 ELY
2. @7 AHe 2ol F=
KR4108R30008-2021-03 KRX300 M &
2,660.28
1,995.21
1,330.14
—_— 665.07
=l
i[ 0.00 T T T 7 T T T
or 0.00 475.05 950.10 1,425.15 1,900.20 2,375.25 2,850.30 3,325.35 3,800.40
<‘IJ -665.07
-1,330.14
-1,995.21
-2,660.28 -
A
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R30008 2021-03 KRX300 ME 213
7| EX4te| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -213 -213 -213 -213 -213 -213 -213
-5.33% -142 -142 -142 -142 -142 -142 -142
-2.67% -71 -71 -71 -71 -71 -71 -71
0% 0 0 0 0 0 0 0
2.67% 71 71 71 71 71 71 71
5.33% 142 142 142 142 142 142 142
8.00% 213 213 213 213 213 213 213
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AL 2021-02-19
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AOFE H| £ HVN30QIH A (F 4| 28
1 AHtzA

T= i oo
A k5 ME 0 0 0
Mt 28 |ag 0 0 0 e
itllggr &2t Mz 0 0 0 &9
=4 f715d M= 1,594 0 1,594
= S=sd A 1,294 0 1,294 | At 9|
A =3} ME 0 574 -574 %Q|
2. 7N e 29T E
VNCG1-VN30 Index Future Feb21
1,126.71
751.14
375.57
0.00 ; . . . . . ;
0.00 294.15 588.30 882.45 1,176.60  1,470.75  1,764.90  2,059.05  2,353.20
-375.57
-751.14
-1,126.71
-1,502.28 -
7t
VNCH1-VN30 Index Future MAR21
91.81
68.86
45.91
22.95
0.00 . . . : . . .
0.00 298.25 596.50 894.75 1,193.00 1,491.25 1,789.50  2,087.75 2,386.00
-22.95
-45.91
-68.86




-91.81 ]

3. ALIE| Y £ ZHF (X CHE L EZA)
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
VNCH1 VN30 Index Future MAR21
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ORI QI AT A D (R H-THEE)

74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,983 421 1,562

COK1-BRENT CRUDE FUTR May21

490.34

367.76

245.17

—~ 12259

— 0.00 T T T f T
ol 0.00 15.90 31.80 47.70 63.60 79.50 95.40 111.30 127.20

-122.59

-245.17

-367.76

-490.34 -

72

CLK1-WTI CRUDE FUTURE May21

302.68

201.79

—~ 100.89

— 0.00 T T T ¢ T
ol 0.00 15.19 30.38 45.57 60.76 75.95 91.14 106.33 121.52

-100.89

-201.79

-302.68

-403.58 -



HOK1-NY Harb ULSD Fut May21

168.72

126.54

84.36

42.18

-84.36

-126.54

-168.72

315.75

210.50

105.25

429.09

286.06

143.03

0.00

-286.06

-429.09

-572.12

.00 0.45

74

KR4175R30007-2021-03 Ef2{M S

~

o~

~

.00 276.98

1,107.9 1,384.88 1,661.85
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