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Mt = B 0 0 Ly
A RtEH M= 56 56 2Ly
2. MI|A|He| &=
KR4111R30002-2021-03 AFME M XI7|EHM B
42.16
28.11
— 14.05
=
i[ 0.00 T 7 T
Or 0.00 41,950.00 83,900.00 125,850.00 167,800.00
<‘IJ -14.05
-28.11
-42.16
-56.21 -
7t
3. AlLI2|E £l XHF (X C=A 0 d=H) (THR[:EETER)
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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Mt = B 0 0
A RtEH M= 443 443
2. BIA O] £YTE
VGH1-EURO STOXX 50 Mar21
442.91
332.18
221.45
— 11073
ol
o 00 : : : . : : :
ol 0.00 925.25 1,850.50  2,775.75 _~3,701.00  4,626.25  5551.50  6,476.75  7,402.00
M -110.73
-221.45
-332.18
-442.91 -
7t
VLSRR ETe TR PYE L) GEEEE)
VGH1 EURO STOXX 50 Mar21
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el Cho

7/t

rx

7715

rx
Mo | Mo

2. Bb| Aol 2R E

HCH1-HSCEI Futures Mar21

493.97

329.31

— 164.66

— 0.00

ol 0.00
-164.66

2,851.50

5,703.00

8,554.50

11,406.00 14,257.50 17,109.00 19,960.50 22,8

12.00

-329.31

-493.97

-658.63 -

3. ALiE| 28 &9
HCH1

74
FEHSE AU 4T EEELE)
HSCEI Futures Mar21
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7/t
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0

7715
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o

107,012

-107,012

ol AHe| 2o

KR4201R34177-2021-03 2417.5

11,037.66

7,358.44

3,679.22

(442hH

0.00 T

o
=

0.00 104.38
M -3,679.22

208.75

313.13

417.50

521.88

626.25

730.63

835.00

-7,358.44

-11,037.66

-14,716.88

KR4201R34201-2021-03 420

57,645.00

72

43,233.75

28,822.50

—~ 14,411.25

ol 0.00 105.00

210.00

315.00

420.00

525.00

630.00

735.00

840.00

M -14,411.25

-28,822.50

-43,233.75

-57,645.00




KR4301R34209-2021-03 3420

34,650.00
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 =417.5 872
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 306 301 294 285 274 262 248
-5.33% 284 271 256 239 221 201 181
-2.67% 222 199 175 149 124 98 71
0% 89 59 30 0 -30 -60 -89
2.67% -130 -158 -187 -216 -245 -274 -303
5.33% -428 -448 -469 -492 -516 -541 -567
8.00% =777 -788 -801 -817 -834 -852 -872
KR4201R34201 2021-03 £420 3,268
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,052 1,036 1,013 984 947 905 856
-5.33% 988 944 893 834 768 698 623
-2.67% 789 707 619 527 432 334 234
0% 341 228 114 0 -115 -230 -345
2.67% -437 -551 -666 -782 -897 -1,014 -1,130
5.33% -1,532 -1,619 -1,711 -1,808 -1,907 -2,009 -2,114
8.00% -2,854 -2,905 -2,965 -3,032 -3,105 -3,184 -3,268
KR4301R34209 2021-03 £420 2,317
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,271 -2,273 -2,277 -2,283 -2,292 -2,303 -2,317
-5.33% -1,372 -1,383 -1,398 -1,417 -1,439 -1,464 -1,491
-2.67% -530 -562 -597 -634 -674 -716 -759
0% 158 106 53 0 -54 -107 -161
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1 A3
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itllggr 5 M= 0 LY
It 2715d 34 0 2Ly
A tEH M= 991 0 991 ZLY
A 2715d 34 0 85 -85 ALK
2. 97| A1 He| &R E
HCH1-HSCEI Futures Mar21
743.52
495.68
—~ 247.84
ol
=
:;, 0.00 . . . . . . .
ol 0.00 2,851.50  5,703.00  8,554.50 _~11,406.00 14,257.50 17,109.00 19,960.50  22,812.00
M -247.84
-495.68
-743.52
-991.36 -
74
OHHIH1-C117-HSCEI
17.85
13.39
8.92
—~ 446
ol
=|
L 000 r r . ; r r . .
ol 0.00 44.00 88.00 132.00 176.00 220.00 264.00 308.00 352.00
M -4.46
-8.92
-13.39
-17.85




A

OHHIH1-C118-HSCEI

4.23

3.17

2.12

1.06

0.00

0.00

36.50

73.00 109.50 146.00 182.50 219.00 255.50 292.00

-1.06

.

-2.12

.

-3.17

.

-4.23

47.36

35.52

23.68

11.84

0.00

-11.84

-23.68

-35.52

-47.36

15.50

11.63

7.75

3.88

-7.75

-11.63

-15.50

717

OHHIH1-P117-HSCEI

.00

116.75

233.50 350.25 467.00 583.75 700.50 817.25 934.00

/

/

72

OHHIH1-P118-HSCEI

00

T

133.75

T 1

267.50 401.25 535.00 668.75 802.50 936.25 1,070.00
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HCH1 HSCEI Futures Mar21
OHHIH1-C11HSCEI
OHHIH1-C11HSCEI
OHHIH1-P11HSCEI
OHHIH1-P11HSCEI
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ZA|Y  2021-03-03
7|&#¢  2021-03-02
SEHHESR(FHEE-IYE)
1. A=

2. B7|A-e &

Aejha Az

-19.03

M SH |2 0 0 &9
M 8 |34 0 0 ZHLK
Al Mg 0 0 0 &tQ|
A =4 2 10 0 10 Q)
A zH |4 120 -120 ALY
A ME 0 3,920 -3,920 %9
o=
OESXH1-C3700-EURO STOXX 50
27.86
20.90
13.93
6.97
0.00 T T T ; T T T
0.00 14.73 29.45 44.18 58.90 73.63 88.35 103.08 117.80
-6.97
-13.93
-20.90
-27.86
7t
OESXH1-C3725-EURO STOXX 50
25.37
19.03
12.69
6.34
0.00 T T T ; T T T \
0.00 11.18 22.35 33.53 44.70 55.88 67.05 78.23 89.40
-6.34
-12.69




-25.37
7%
OESXH1-P3700-EURO STOXX 50
27.39
20.54
13.70
—~ 685
ol
=
;r_ 0.00 T T T T T T \
ol 0.00 14.48 28.95 43%90 72.38 86.85 101.33 115.80
(‘U -6.85 /
-13.70 /
-20.54
-27.39
7}
OESXH1-P3725-EURO STOXX 50
39.00
29.25
19.50
— 975
ol
=
E.E 0.00 T T T T T T ]
ol 0.00 17.18 34.35 51%70 85.88 103.05 120.23 137.40
(‘IJ -9.75 /
-19.50 /
-29.25
-39.00
7%
3. MLIE| 28 £FZHS(E L0 ESH) (SHel- 4 2ha)

260105SQPX SG EURO Covered CALL STRATEGY
FX21020Z05:KRW/EUR 26-03-21E
FX21020Z05:KRW/EUR 26-03-21E
OESXH1-C37EURO STOXX 50
OESXH1-C37EURO STOXX 50
OESXH1-P37EURO STOXX 50

OESXH1-P37 EURO STOXX 50
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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= 4,876 0 4,876 ALK
A f7t5d =M 3,669 8,806 -5,137 AL}

2. B7|AE &

10

=

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

4,876.25

3,657.19

2,438.13

—~ 1,219.06

— 0.00 T T T ¢ T T T
ol 0.00 103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00

-1,219.06

-2,438.13

-3,657.19

-4,876.25 -

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 390

JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -390 -390 -390 -390 -390 -390 -390
-5.33% -260 -260 -260 -260 -260 -260 -260
-2.67% -130 -130 -130 -130 -130 -130 -130
0% 0 0 0 0 0 0 0
2.67% 130 130 130 130 130 130 130
5.33% 260 260 260 260 260 260 260
8.00% 390 390 390 390 390 390 390
KR4201R34409 2021-03 £440 272

JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 41 41 40 39 38 36 34
-5.33% 40 39 38 35 32 29 24
-2.67% 37 34 30 24 18 11 4
0% 25 18 9 0 -10 -21 -32
2.67% -8 -20 -33 -46 -60 -73 -87
5.33% -74 -89 -105 -120 -136 -152 -167
8.00% -181 -196 -211 -226 -241 -257 -272
KR4201R34425 2021-03 24425 36

IEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 4 4
-5.33% 5 5 5 4 4 3 3
-2.67% 5 4 4 3 2 1 0
0% 3 2 1 0 -1 -3 -4
2.67% -1 -2 -4 -6 -8 -10 -11
5.33% -9 -11 -13 -15 -18 -20 -22
8.00% -23 -25 -27 -30 -32 -34 -36
KR4301R34175 2021-03 #4175 61

IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 60 60 60 60 60 61 61
-5.33% 35 36 36 37 38 38 39
-2.67% 13 14 15 16 17 19 20
0% -4 -3 -1 0 1 3 4
2.67% -15 -14 -12 -11 -9 -8 -7
5.33% -20 -19 -18 -17 -16 -15 -14
8.00% -21 -21 -20 -20 -19 -19 -18
KR4301R34209 2021-03 %420 183

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 179 179 179 180 181 181 183
-5.33% 108 109 110 112 113 115 117
-2.67% 42 44 47 50 53 56 60

0% -12 -8 -4 0 4 8 13

2.67% -48 -43 -39 -35 -31 -26 -22
5.33% -64 -62 -59 -56 -52 -49 -45
8.00% -70 -69 -67 -66 -64 -61 -59
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FX21020Z05.KRW/USD 24-03-21E

FX21021F00: USD/KRW 24-03-21E

IEOOBD8RGM75

o

KH

1024 7]

898



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

AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A f7t5H M2 2,642 0 2,642 =L
2. @7 AHe 2ol F=
KR4108R30008-2021-03 KRX300 M &
1,981.56
1,321.04
—_— 660.52
=l
i[ 0.00 T T T 7 T T T
or 0.00 471.80 943.60 1,415.40 1,887.20 2,359.00 2,830.80 3,302.60 3,774.40
<‘IJ -660.52
-1,321.04
-1,981.56
-2,642.08 -
A
|
3. AL 2 &R THF(X[CHEHU L) (TH-EHTER)
KR4108R30008 2021-03 KRX300 ME 211
7| EX4te| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -211 -211 -211 -211 -211 =211 -211
-5.33% -141 -141 -141 -141 -141 -141 -141
-2.67% -70 -70 -70 -70 -70 -70 -70
0% 0 0 0 0 0 0 0
2.67% 70 70 70 70 70 70 70
5.33% 141 141 141 141 141 141 141
8.00% 211 211 211 211 211 211 211
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AL 2021-03-03
7|24 2021-03-02

7{eiCh &
M F7tE5H  ME 0 0 0
tllgr SI5d |ag 0 0 0 ZtQ|
M =5t ME 0 0 0 %2
A F7t5dH  ME 1,383 0 1,383
A 2It5dH  |ag 1,311 0 1,311 | &t Q|
A = 2f il = 0 68 -68 22|
2. MI|A|He| &=
VNCH1-VN30 Index Future MAR21
1,382.94
1,037.20
691.47
— 34573
=
E-E 0.00 T T T 7 T T T
or 0.00 298.25 596.50 894.75 1,193.00 1,491.25 1,789.50 2,087.75 2,386.00
«J -345.73
-691.47
-1,037.20
-1,382.94 -
74
3. AlLI2|E £l XHF (X C=A 0 d=H) (THR[:EETER)
2.5504E+11 VN30TR Index(EUR) 105
FX21020Z05: KRW/EUR 26-03-21E 5
VNCH1 VN30 Index Future MAR21 111
4. DY AEO| =AM (VaR : 9% ME|F+=,10U7|F) (THS|: =4 TER)
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ORI QI AT A D (R H-THEE)

el Cho
At 7HEH M= 0 0 0
A = 1,948 461 1,487

COK1-BRENT CRUDE FUTR May21

492.00

369.00

246.00

—~ 123.00

— 0.00 T T T f T
ol 0.00 15.92 31.85 47.77 63.69 79.61 95.54 111.46

-123.00

-246.00

-369.00

-492.00 -

72

CLK1-WTI CRUDE FUTURE May21

401.56

301.17

200.78

—~ 100.39

— 0.00 T T T ¢ T
ol 0.00 15.11 30.21 45.32 60.42 75.53 90.63 105.74 120.84

-100.39

-200.78

-301.17

-401.56 -



HOK1-NY Harb ULSD Fut May21

168.53

126.40

84.27

42.13

.00 0.45

-84.27

-126.40

-168.53

345.88

230.58

115.29

530.18

397.64

265.09

132.55

0.00

-265.09

-397.64

-530.18

74

KR4175R30007-2021-03 Ef2{M S

~

o~

~

.00 281.20

1,124.8 1,406.00 1,687.20

T 1

1,968.40 2,249.60

562.40 843.60

.

72

NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21

175.57 /
131.68 /
87.78 /
—~ 43.89
= /
=
;r- 0.00 T T T T T T ]
ol 0.00 132.06 264.13 396.19 528.25 660.31 792.38 924.44 1,056.50
(‘“ -43.89 /
-87.78 /
-131.68

-175.57

74

XBK1-GASOLINE RBOB FUT May21

134.98 //
89.99 /

. 4499

Z /

Er T T T T

ol 0.00 0.48 0.97 1.45 1.93 241 2.90 3.38 3.86

-179.97
!

3. AlLbE| @ 2Ol EHE (K| M0 A S H) (- atel)
CoK1 BRENT CRUDE FUTR May21 39

CLK1 WTI CRUDE FUTURE May21 32

HOK1 NY Harb ULSD Fut May21 13
KR4175R300 2021-03 M= 37

NGK21 NATURAL GAS FUTR May21 42

QSK1 Low Su Gasoil G Mar21 14

XBK1 GASOLINE RBOB FUT May21 14
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Oz ZNAAAZTHAE (X H-THYH)
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