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Mt = B 0 0 Ly
A RtEH M= 15 15 &Ly
2. MI|A|He| &=
KR4111R30002-2021-03 AFME M XI7|EHM B
14.74
11.06
7.37
—_— 3.69
=
i[ 0.00 T f T
Or 0.00 40,950.00 81,900.00 122,850.00 163,800.00
4“ -3.69
-7.37
-11.06
-14.74 -
7t
3. AlLI2|E £l XHF (X C=A 0 d=H) (TH-EHTER)
KR4111R30002 2021-03 AN ERI M E 1
7| EXt4te| HE
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
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72l cH &
M FtEH M= 0 0
A S7t5dH  ME 439 439
2 87| 297
VGH1-EURO STOXX 50 Mar21
438.62
328.97
219.31
— 109.66
=
i[ 0.00 T T T 7 T T T
Sr 0.00 916.50 1,833.00 2,749.50 3,666.00 4,582.50 5,499.00 6,415.50 7,332.00
'(l“ -109.66
-219.31
-328.97
-438.62 -
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3. AlLEE| '8 £ TEHE (£ )& Mof A3 o) (SHSl 2ot el)
VGH1 EURO STOXX 50 Mar21
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651.34

HCH1-HSCEI Futures Mar21

488.50

325.67

—~ 162.83

— 0.00

ol 0.00
-162.83

2,815.25

5,630.50

8,445.75

11,261.00 14,076.25 16,891.50 19,706.75 22,52

-325.67

-488.50

-651.34 -
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HCH1

74
FEHSEHE YT (Bt
HSCEI Futures Mar21
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105,229
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KR4201R34177-2021-03 2417.5

10,802.81

7,201.88

3,600.94

(442hH

0.00 T

o
=

0.00 104.38
M -3,600.94

208.75

313.13

417.50

521.88

626.25

730.63

835.00

-7,201.88

-10,802.81

-14,403.75

KR4201R34201-2021-03 420

56,175.00

72

42,131.25

28,087.50

— 14,043.75

ol 0.00 105.00

210.00

315.00

420.00

525.00

630.00

735.00

840.00

M -14,043.75

-28,087.50

-42,131.25

-56,175.00




34,650.00

25,987.50

17,325.00

KR4301R34209-2021-03 3420

—~ 8,662.50
ol
EEE 0.00 T T T T T T ]
35 0.00 105.00 210.00 31M.00 525.00 630.00 735.00 840.00
-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 =417.5 762
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 81 81 81 81 80 80 79
-5.33% 81 80 80 78 77 74 71
-2.67% 76 73 68 62 56 48 40
0% 39 26 13 0 -14 -28 -43
2.67% -103 -119 -136 -153 -170 -187 -204
5.33% -378 -388 -399 -411 -423 -436 -450
8.00% -731 -734 -737 -742 -748 -755 -762
KR4201R34201 2021-03 £420 2,741
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 236 236 236 236 235 234 232
-5.33% 236 235 233 230 225 218 208
-2.67% 226 217 204 187 166 142 114
0% 128 89 46 0 -49 -99 -151
2.67% -305 -371 -437 -502 -568 -634 -700
5.33% -1,264 -1,311 -1,361 -1,413 -1,467 -1,523 -1,581
8.00% -2,587 -2,602 -2,621 -2,645 -2,674 -2,706 -2,741
KR4301R34209 2021-03 £420 2,624
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,624 -2,624 -2,624 -2,624 -2,624 -2,624 -2,624
-5.33% -1,726 -1,726 -1,726 -1,726 -1,727 -1,727 -1,729
-2.67% -828 -830 -832 -835 -839 -845 -852
0% 45 32 17 0 -19 -38 -60
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867
996

566
892
1,007

597
915
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1,028
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977
1,032

721
994
1,034

2.67%
5.33%
8.00%
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EZHAHEZR(FAEH-IH4Y)
1 Hot2
i oo
itllggr 5 M= 0 U
It 2715d 34 0 LY
A tEH M= 978 978 ZLY
=4 2715d 34 0 90 -90 ALy
2. 97| Aol 2Rz
HCH1-HSCEI Futures Mar21
978.49
733.87
489.25
— 244.62
ol
=
:;, 0.00 . . . . . . .
ol 0.00 2,815.25  5,630.50  8,445.75 _~11,261.00 14,076.25 16,891.50 19,706.75 22,522.00
M -244.62
-489.25
-733.87
-978.49 -
74
OHHIH1-C117-HSCEI
12.15
9.12
6.08
—~ 3.04
ol
=|
L 000 r r . ; r r . .
ol 0.00 29.75 59.50 89.25 119.00 148.75 178.50 208.25 238.00
M -3.04
-6.08
-9.12
-12.15




OHHIH1-C118-HSCEI

2.77

2.08

1.39
—~ 0.69
ol
=|
L 000 r r r . . . ,
ol 0.00 23.75 47.50 71.25 95.00 118.75 142.50 166.25 190.00
44 -0.69 \

-1.39 \

> \

-2.77

7t
OHHIH1-P117-HSCEI

42.44

28.29
— 1415
od
=
T 000 ; ; . . ; ; .
ol 0.00 138.50 277.00 415.50 554.00 692.50 831.00 969.50 1,108.00
(‘lJ -14.15 /

-28.29 /

-42.44

-56.58

7t
OHHIH1-P118-HSCEI

13.81

9.21
—~ 460
ol
=|
L 000 . . r r . . ,
ol 0.00 157.75 315.50 473.25 631.00 788.75 946.50 1,104.25 1,262.00
(‘“ -4.60 /

-9.21 /

-13.81

-18.41
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Mt f7t5d A 0 0 A9
tllgr /t5H =4 0 0Zu
Mt =5t ME 0 0 0 2o
A 5 H 28 10 0 10 &2
A t5H 34 120 -120 ALY
A E3} Mz 0 3,911 -3,911 Q|
2. BI|NHO| £YPE
OESXH1-C3700-EURO STOXX 50
19.02
14.27
9.51
— 476
&l
o g00 : : : , : ; ;
ol 0.00 10.08 20.15 30.23 40.30 50.38 60.45 70.53
M -4.76
-9.51
-14.27
-19.02
!
OESXH1-C3725-EURO STOXX 50
16.20
12.15
8.10
— 405
ol
EL ; ; : . : : : :
ol 0.00 7.15 14.30 21.45 28.60 35.75 42.90 50.05 57.20
M -4.05
8.10
-12.15




-16.20
74
OESXH1-P3700-EURO STOXX 50
35.07
26.30
17.54
— 877
ol
=
;r_ 0.00 T T T T T T \
ol 0.00 18.58 37.15 SSM% 92.88 111.45 130.03 148.60
(‘U -8.77 /
-17.54 /
-26.30
-35.07
7}
OESXH1-P3725-EURO STOXX 50
49.62
37.22
24.81
— 1241
ol
=
E.E 0.00 T T T T T T ]
ol 0.00 21.90 43.80 GSMGO 109.50 131.40 153.30 175.20
(‘IJ -12.41 /
-24.81 /
-37.22
-49.62
74
3. AL2IQ Y 2R EHE @A A TY) GEEERE)

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= 4,796 0 4,796 ALK
A f7t5d =M 3,669 8,806 -5,137 AL}

2. B7|AE &

10

=

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

4,796.35

3,597.26

2,398.18

—~ 1,199.09

— 0.00 T T T ¢ T T T
ol 0.00 102.05 204.10 306.15 408.20 510.25 612.30 714.35 816.40

-1,199.09

-2,398.18

-3,597.26

-4,796.35 -

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. ALt 20 FEHE R HA M0 AT ) ST
KR4101R30003 2021-03 I AL 200K | =M E 384

ES I
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -384 -384 -384 -384 -384 -384 -384
-5.33% -256 -256 -256 -256 -256 -256 -256
-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% 256 256 256 256 256 256 256
8.00% 384 384 384 384 384 384 384
KR4201R34409 2021-03 2440 143

ES I
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2 2 2 2 2 2 2
-5.33% 2 2 2 2 2 2 1
-2.67% 2 2 2 1 1 1 0
0% 1 1 1 0 -1 -3 -4
2.67% -1 -3 -6 -9 -12 -17 -21
5.33% -20 -27 -33 -41 -48 -56 -63
8.00% -89 -98 -107 -116 -125 -134 -143
KR4201R34425 2021-03 24425 17

ES T
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 -1 -1 -1 -2 -2
5.33% -2 -3 -4 -4 -5 -6 -7
8.00% -10 -11 -12 -14 -15 -16 -17
KR4301R34175 2021-03 %4175 71

PES T
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 71 71 71 71 71 71 71
-5.33% 46 46 46 46 46 46 46
-2.67% 22 22 22 22 22 22 23
0% -2 -1 -1 0 1 1 2
2.67% -18 -17 -16 -15 -14 -14 -13
5.33% -23 -23 -22 -22 -21 -21 -20
8.00% -24 -24 -23 -23 -23 -23 -23
KR4301R34209 2021-03 3420 207

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 207 207 207 207 207 207 207
-5.33% 136 136 136 136 136 136 136
-2.67% 65 65 66 66 66 67 67

0% -4 -3 -1 0 1 3 5

2.67% -57 -54 -52 -50 -47 -45 -42
5.33% -78 -77 -75 -74 -72 -70 -68
8.00% -81 -81 -81 -81 -80 -79 -78
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FX21020Z05.KRW/USD 24-03-21E
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AOEKRX300QIS A & (3 A] T4

-
[=]
o

el Cho

{7153

rx

{7153

rx
Mo | Mo

KR4108R30008-2021-03 KRX300 M &

2,592.80
1,944.60
1,296.40
—_ 648.20
ol
i[ 0.00 T T T 1 T T T
ol .00 463.00 926.00 1,389.00 1,852.00 2,315.00 2,778.00 3,241.00
<‘IJ -648.20
-1,296.40
-1,944.60
-2,592.80 -
7
3. A2 29 FRHS @ H2 MU YTY) ot )
KR4108R30008 2021-03 KRX300 M= 208
IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -208 -208 -208 -208 -208 -208 -208
-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% 208 208 208 208 208 208 208
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AL 2021-03-09
7|=4  2021-03-08

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 1,253 0 1,253
A 2It5dH  |ag 1,308 0 1,308 | &t Q|
A = 2f ME 0 67 -67 &2
2. MI|A|He| &=
VNCH1-VN30 Index Future MAR21
940.04
626.69
—_ 313.35
=
E-E 0.00 T T T 7 T T T
or 0.00 292.25 584.50 876.75 1,169.00 1,461.25 1,753.50 2,045.75 2,338.00
«J -313.35
-626.69
-940.04
-1,253.38 -
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 100
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)

74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 2,122 465 1,657

COK1-BRENT CRUDE FUTR May21

537.52

403.14

268.76

—~ 13438

— 0.00 T T T f T
ol 0.00 17.34 34.68 52.02 69.36 86.70 104.04 121.38 138.72

-134.38

-268.76

-403.14

-537.52 -

72

CLK1-WTI CRUDE FUTURE May21

384.76

256.51

—~ 128.25

— 0.00 T T T ¢ T
ol 0.00 16.48 32.96 49.44 65.92 82.40 98.88 115.36 131.84

-128.25

-256.51

-384.76

-513.02 -



HOK1-NY Harb ULSD Fut May21

135.75 /
90.50 /
45.25 /
0.00 T T T T T T |
0.00 0.49 0.97 1.46 1.94 2.43 291 3.40 3.88
-45.25 /
-90.50 /
-135.75
-181.01
71
KR4175R30007-2021-03 Ef2{M S
348.61 \\
232.41 \
116.20 \
0.00 T T T T T T !
0.00 283.43 566.85 850.28 1,133.7 1,417.13 1,700.55 1,983.98 2,267.40
-116.20 \
-232.41 \
-348.61 \
-464.82
717
NGK21-NATURAL GAS FUTR May21
514.89 /
386.17 /
257.45 /
128.72 /
0.00 T T T T T T |
0.00 0.69 1.37 2.06 2.74 3.43 4.11 4.80 5.48
-128.72 /
-257.45 /
-386.17
-514.89



137.41 /
91.60 /
— 4580 /
8 /
Er. 0.00 ; : : : : : :
ol 0.00 137.63 275.25 41M.50 688.13 825.75 963.38 1,101.00
M -45.80
-91.60 //
-137.41
-183.21
77
XBK1-GASOLINE RBOB FUT May21
192.29 /
144.22
96.14 /
— 4807 /
& /
o 00 : : : : : : ]
ol 0.00 0.52 1.03 1.55 2.06 2.58 3.09 3.61 4.12
W4 -48.07 /
-96.14
-144.22 /
-192.29
!
3. ALE|oE £ P RHE @ AN LI Y) GEEEE)
COoK1 BRENT CRUDE FUTR May21 43
CLK1 WTI CRUDE FUTURE May21 41
HOK1 NY Harb ULSD Fut May21 14
KR4175R300 2021-03 Ef{M = 37
NGK21 NATURAL GAS FUTR May21 41
QSK1 Low Su Gasoil G Mar21 15
XBK1 GASOLINE RBOB FUT May21 15

4. YA

QSK1-Low Su Gasoil G Mar21

A
M
do
=
ra
{0

| ZICH& 2o 4SH(VaR : 99%ME[+F,10¢7|
675
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el Cho
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