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KR4111R30002-2021-03 AFME M XI7|EHM B
54.87
41.15
27.44
— 13.72
=
i[ 0.00 T 7 T
Or 0.00 40,950.00 81,900.00 122,850.00 163,800.00
<‘IJ -13.72
-27.44
-41.15
-54.87 -
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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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72l cH &
M FtEH M= 0 0
A {7153 (M= 440 440
2 87| 297
VGH1-EURO STOXX 50 Mar21
440.36
330.27
220.18
—~ 110.09
=
i[ 0.00 T T T 7 T T T
Sr 0.00 920.00 1,840.00 2,760.00 3,680.00 4,600.00 5,520.00 6,440.00 7,360.00
'(‘IJ -110.09
-220.18
-330.27
-440.36 -
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3. AlLIE| '8 £ TEHE (A )& Mof A3 o) (SHl: 2t el)
VGH1 EURO STOXX 50 Mar21
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HCG1-HSCEI Futures Feb21

386.43

257.62

—~ 128381

— 0.00 T T T f T T T
ol 0.00 2,974.25 5,948.50 8,922.75 11,897.00 14,871.25 17,845.50 20,819.75  23,794.00

-128.81

-257.62

-386.43

-515.24 -
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108,585

-108,585

ol AHe| 2o

KR4201R34177-2021-03 2417.5

15,030.00

11,272.50

7,515.00

—~ 3,757.50

ol
=|
E, 0.00 . r

ol 0.00 104.38 208.75
M -3,757.50

313.13 417.50

521.88

626.25

730.63

835.00

-7,515.00

-11,272.50

-15,030.00

KR4201R34201-2021-03 420

58,905.00

72

44,178.75

29,452.50

— 14,726.25

a 0.00 ; .
ol 0.00 105.00 210.00

315.00 420.00

525.00

630.00

735.00

840.00

M -14,726.25

-29,452.50

-44,178.75

-58,905.00




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) I
KR4201R34177 2021-03 =417.5 781
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 288 280 270 257 242 224 205
-5.33% 265 249 230 209 186 161 135
-2.67% 211 185 156 127 96 64 31
0% 108 73 36 0 -37 -74 -111
2.67% -59 -99 -138 -177 -216 -255 -294
5.33% -295 -331 -368 -405 -443 -480 -519
8.00% -589 -617 -648 -679 -712 -746 -781
KR4201R34201 2021-03 £420 2,927
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,012 986 950 905 851 789 720
-5.33% 939 883 817 741 657 566 469
-2.67% 761 666 562 452 337 218 95
0% 407 274 138 0 -140 -282 -425
2.67% -186 -339 -491 -644 -796 -949 -1,102
5.33% -1,042 -1,189 -1,337 -1,487 -1,637 -1,788 -1,939
8.00% -2,139 -2,259 -2,385 -2,516 -2,650 -2,788 -2,927
KR4301R34209 2021-03 £420 2,372
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,314 -2,317 -2,322 -2,330 -2,341 -2,355 -2,372
-5.33% -1431 -1,442 -1,458 -1,478 -1,502 -1,529 -1,560
-2.67% -585 -615 -649 -687 -729 -773 -819
0% 165 112 57 0 -58 -118 -178




2.67% 748 681 614 547 479 412 345
5.33% 1,127 1,065 1,002 938 873 808 743
8.00% 1,327 1,284 1,238 1,188 1,135 1,081 1,024
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itllggr 5 M= 0 0 ZLH
tllgr 2715d 34 0 0Zu
A = B 1,030 0 1,030 | &Ly
=7 71538 |3M 0 74 74 M
2. 27N " 2 RE
HCG1-HSCEI Futures Feb21
772.42
514.95
—  257.47
od
=
:;, 0.00 . . . . ; ; ;
ol 0.00 2,974.25 594850  8,922.75 _~11,897.00 14,871.25 17,845.50 20,819.75 23,794.00
M -257.47
-514.95
-772.42
-1,029.90 -
7t
OHHIG1-C113-HSCEI
51.63
38.72
25.82
— 1291
ol
=|
L 000 . . r : r . . .
ol 0.00 150.00 300.00 450.00 600.00 750.00 900.00 1,050.00  1,200.00
M -12.91
-25.82
-38.72
-51.63
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10.80

-10.80

-16.20

-21.60

0.24

0.18

0.12

0.06

0.26

0.19

0.13

0.06

0.00

-0.06

-0.13

-0.19

-0.26

OHHIG1-C114-HSCEI

00

125.50

251.00 376.50 502.00 627.50 753.00 878.50 1,004.00

.

.

oS

717

OHHIG1-P113-HSCEI

.00

0.75

1.50 Z.MO 3.75 4.50 5.25 6.00

72

OHHIG1-P114-HSCEI

.00

1.50

3.00 4.%0 7.50 9.00 10.50 12.00
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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 F7t5H M= 99 0 99
=4 f715d 2¥ 10 0 10 =9
A +t5H 34 143 -143 ALY
= E3} ME 0 3,920 -3,920 &t Q|
2. Qt7[A|Ee| &7 x
OESXH1-C3700-EURO STOXX 50
27.88
20.91
13.94
— 697
&l
o g00 : : : , : ; :
ol 0.00 14.33 28.65 42.98 57.30 71.63 85.95 100.28
M -6.97
-13.94
-20.91
-27.88
!
OESXH1-C3725-EURO STOXX 50
25.69
19.27
12.85
— 642
ol
EL ; ; : . : : : :
ol 0.00 11.05 22.10 33.15 44.20 55.25 66.30 77.35 88.40
M -6.42
-12.85




-19.27 \\
-25.69
7174
OESXH1-P3700-EURO STOXX 50
28.21
18.81
9.40
0.00 T T T T T T !
0.00 19.33 38.65 57%30 96.63 115.95 135.28 154.60
-9.40 /
-18.81 /
-28.21
-37.62
7%
OESXH1-P3725-EURO STOXX 50
38.89
25.92
12.96
0.00 T T T T T T )
0.00 22.30 44.60 GGMZO 111.50 133.80 156.10 178.40
-12.96 /
-25.92 /
-38.89
-51.85
717
VGH1-EURO STOXX 50 Mar21
74.39 //
49.59 /
24.80 /
0.00 T T T T T T !
0.00 920.00 1,840.00 2,76M0.00 4,600.00 5,520.00 6,440.00 7,360.00
-24.80 /
-49.59 "




-74.39 ‘

-99.18 J
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3. AILIZIQ Y SO REHE (A& Ao AT (EFS|:4BE-2l)
260105SQPX SG EURO Covered CALL STRATEGY 14
FX21020Z05{KRW/EUR 26-03-21E 97
FX21020Z05{ KRW/EUR 26-03-21E 216
OESXH1-C37EURO STOXX 50 2
OESXH1-C37EURO STOXX 50 2
OESXH1-P37 EURO STOXX 50 3
OESXH1-P37 EURO STOXX 50 4

VGH1 EURO STOXX 50 Mar21 8
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2| C| I}HQIK200(F Al = #h-TH M X ZHH &)

1. AHloF=oH

= N |

el &
il w7158 M= 0 0 0 &
ol #7158 =M 0 0 0Ly
+A w7158 M= 4,786 0 4,786 ALK
A f7t5d =M 3,669 8,806 -5,137 AL}

2. B7|AE &

10

=

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

4,786.36

3,589.77

2,393.18

—~ 1,196.59

— 0.00 T T T ¢ T T T
ol 0.00 101.84 203.68 305.51 407.35 509.19 611.03 712.86

-1,196.59

-2,393.18

-3,589.77

-4,786.36 -

72

KR4201R34409-2021-03 440

7,700.00

5,775.00

3,850.00

— 1,925.00

— 0.00 T T T ' T T T )
ol 0.00 110.00 220.00 330.00 440.00 550.00 660.00 770.00 880.00

-1,925.00

-3,850.00

-5,775.00

-7,700.00



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 383

JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -383 -383 -383 -383 -383 -383 -383
-5.33% -255 -255 -255 -255 -255 -255 -255
-2.67% -128 -128 -128 -128 -128 -128 -128
0% 0 0 0 0 0 0 0
2.67% 128 128 128 128 128 128 128
5.33% 255 255 255 255 255 255 255
8.00% 383 383 383 383 383 383 383
KR4201R34409 2021-03 £440 248

JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 48 48 47 45 42 39 34
-5.33% 47 45 42 38 33 27 20
-2.67% 42 38 32 25 17 7 -3
0% 30 21 11 0 -12 -25 -39
2.67% 3 -11 -26 -41 -57 -74 -90
5.33% -48 -66 -84 -103 -122 -140 -160
8.00% -127 -147 -168 -188 -208 -228 -248
KR4201R34425 2021-03 24425 33

IEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 5 5 4
-5.33% 6 6 5 5 4 3 2
-2.67% 5 5 4 3 2 1 -1
0% 4 3 1 0 -2 -3 -5
2.67% 1 -1 -3 -5 -7 -10 -12
5.33% -6 -8 -11 -13 -16 -19 -21
8.00% -16 -19 -22 -25 -28 -31 -33
KR4301R34175 2021-03 #4175 63

IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 61 62 62 62 62 63 63
-5.33% 37 38 38 39 40 41 42
-2.67% 15 16 17 18 19 20 22
0% -5 -3 -2 0 2 3 5
2.67% -19 -18 -16 -14 -12 -10 -8
5.33% -29 -27 -25 -24 -22 -20 -19
8.00% -33 -32 -31 -30 -28 -27 -26
KR4301R34209 2021-03 %420 187

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 182 183 183 184 184 186 187
-5.33% 113 114 115 116 118 120 123
-2.67% 46 48 51 54 57 61 65

0% -13 -9 -4 0 5 9 14

2.67% -59 -54 -48 -43 -38 -32 -27
5.33% -89 -84 -79 -74 -69 -64 -59
8.00% -105 -101 -98 -94 -89 -85 -81
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AOFEKRX300Q1H| A 2 (F 4] -TH W H)
1 A%z
{2l CH &
Mt = B 0 0 Ly
A 2715#H M= 2,581 2,581 AEL|
2. B7|AHe| 2o E
KR4108R30008-2021-03 KRX300 M &
2,581.04
1,935.78
1,290.52
—_— 645.26
ol
i[ 0.00 T T T 7 T T T
ol .00 460.90 921.80 1,382.70 1,843.60 2,304.50 2,765.40 3,226.30 3,687.20
«J -645.26
-1,290.52
-1,935.78
-2,581.04 -
72
3. AlLtE| 2 2T ZHEE S MU ASA) EERERE)
KR4108R30008 2021-03 KRX300 M= 207
7| =Rt HEH
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -207 -207 -207 -207 -207 -207 -207
-5.33% -138 -138 -138 -138 -138 -138 -138
-2.67% -69 -69 -69 -69 -69 -69 -69
0% 0 0 0 0 0 0 0
2.67% 69 69 69 69 69 69 69
5.33% 138 138 138 138 138 138 138
8.00% 207 207 207 207 207 207 207




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC



2021-02-25
2021-02-24

Ql
=
ol
=

SAl
7|E

o O
2

o

o~
o O
o | o

Q

o

~
|
Klo Kl
ol | ol
< <F
o
Klo| Klo
[N N
OF | OF
)=y
Ok

A

2. Ok7| A|

o

IEOOBD8RGM75

o

KH

1024 7]



AL 2021-02-25
7|24 2021-02-24

i oo
AR S5 MEB 0 0 0
M = A el 0 0 0 ZQ
itllggr &2t ME 0 0 0 &2
A S = ME 1,467 0 1,467
A £ = ALk 1,311 0 1,311 %tQ|
A =3 ME 0 581 -581 Q|
2. 7N e 29T E
VNCH1-VN30 Index Future MAR21
1,099.94
733.30
—~  366.65
ol
i[ 0.00 ; . . . . . ;
ol 0.00 296.60 593.20 889.80 1,186.40  1,483.00 1,779.60  2,076.20  2,372.80
M -366.65
-733.30
-1,099.94
-1,466.59 -
7t

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

VNCH1

VN30 Index Future MAR21
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ORI QI AT A D (R H-THEE)

el Cho
At 7HEH M= 0 0 0
A = 1,977 456 1521

COK1-BRENT CRUDE FUTR May21

373.10

248.73

— 12437

— 0.00 T T T f T
ol 0.00 16.12 32.24 48.36 64.48 80.60 96.72 112.84 128.96

-124.37

-248.73

-373.10

-497.46 -

72

CLK1-WTI CRUDE FUTURE May21

306.09

204.06

—~ 102.03

— 0.00 T T T ¢ T
ol 0.00 15.36 30.72 46.07 61.43 76.79 92.15 107.50 122.86

-102.03

-204.06

-306.09

-408.13 -



HOK1-NY Harb ULSD Fut May21

172.11

129.08

86.06

43.03

-86.06

-129.08

-172.11

455.76

341.82

227.88

113.94

407.21

271.47

135.74

-271.47

-407.21

-542.95

.00 0.46

74

KR4175R30007-2021-03 Ef2{M S

~

.00 277.90

1,111.6 1,389.50 1,667.40

T 1

1,945.30 2,223.20

555.80 833.70

0.00

.

72

NGK21-NATURAL GAS FUTR May21




132.48 /
88.32 /
— 4416 /
8 /
Er. 0.00 ; : : : : : :
ol 0.00 132.94 265.88 39M.75 664.69 797.63 930.56 1,063.50
M -44.16
-88.32 //
-132.48
-176.64
77
XBK1-GASOLINE RBOB FUT May21
179.83 /
134.88
89.92 /
— 4496 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.48 0.97 1.45 1.93 2.41 2.90 3.38 3.86
(‘IJ -44.96 /
-89.92
-134.88 /
-179.83
!
3. ALE|2E 2P RHE @ AN ZY) GEEEE)
COK1 BRENT CRUDE FUTR May21 40
CLK1 WTI CRUDE FUTURE May21 33
HOK1 NY Harb ULSD Fut May21 14
KR4175R300 2021-03 Ef{M = 36
NGK21 NATURAL GAS FUTR May21 43
QSK1 Low Su Gasoil G Mar21 14
XBK1 GASOLINE RBOB FUT May21 14
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353.52

265.14

176.76

88.38

0.00
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-265.14

-353.52

672.73

504.55

336.37

168.18

0.00

-168.18

-336.37

-504.55

-672.73

BOK1-SOYBEAN OIL FUTR May21

0.00

12.09

24.19 36.28 48.37 60.46

72.56 84.65

96,74

72

CK1-CORN FUTURE May21

0.00

138.13

276.25 414.38 552.50 690.63

828.75 966.88

1,105.00
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0.00

-183.41
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-550.24
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CTK1-COTTON NO.2 FUTR May21

/

.00 23.17 46.34 69.50 92.67 115.84 139.01 162.17 185.34

/

/

717

KCK1-COFFEE 'C' FUTURE May21

/

.00 34.58 69.15 103.73 138.30 172.88 207.45 242.03 276.60

/

/
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KR4175R30007-2021-03 S ME

.

o~

o~
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T 1

1,294.50
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SBK1-Sugar May21

/

.00 4.25

8.51

12.76 17.01 21.26

25.52

29.77 34.02

/

/
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SK1-SOYBEAN FUTURE May21
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T T

.00 352.13 704.25
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T 1
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/

282.92 /
188.61

/

—_ 94.31 /
0.00 T T T T T T )
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-94.31

-188.61 //
-282.92

-377.23

717

WK1-WHEAT FUTURE(CBT) May21

/

250.43 /

166.95 /
83.48

od /
U : : : : : . .
35 0.00 167.56 335.13 SOM.ZS 837.81  1,00538  1,172.94  1,340.50
-83.48
-166.95 /
-250.43 /
-333.91
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3. ALIE|RE £ ZHF (X CHEL Y ZA) (THe/-e2kR)
BOK1 SOYBEAN OIL FUTR May21 28
CK1 CORN FUTURE May?21 54
CTK1 COTTON NO.2 FUTR May21 16
KCK1 COFFEE 'C' FUTURE May21 28
KR4175R300 2021-03 EHe{ME 59
KWK1 KC HRW WHEAT FUT May21 14
SBK1 Sugar May21 27
SK1 SOYBEAN FUTURE May21 50
SMK1 SOYBEAN MEAL FUTR May21 30
WK1 WHEAT FUTURE(CBT) May21 27
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