2021-03-10
2021-03-09

Ql
=
ol
=

SAl
7|E

160

ol of
K0 | KO
o O
o O
o O
5 ap
<l A
¢ ¢
K| K
13k
Ok

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2021-03-10
2021-03-09

{2l CH &
Mt = B 0 0 Ly
A RtEH M= 15 15 &Ly
2. MI|A|He| &=
KR4111R30002-2021-03 AFME M XI7|EHM B
14.65
10.99
7.33
—_— 3.66
=
i[ 0.00 T f T
Or 0.00 40,700.00 81,400.00 122,100.00 162,800.00
4“ -3.66
-7.33
-10.99
-14.65 -
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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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VGH1-EURO STOXX 50 Mar21
450.70
338.03
225.35
— 112.68
=
i[ 0.00 T T T 7 T T T
Sr 0.00 941.25 1,882.50 2,823.75 3,765.00 4,706.25 5,647.50 6,588.75 7,530.00
'(‘IJ -112.68
-225.35
-338.03
-450.70 -
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599.40

399.60

—~ 199.80

— 0.00

ol 0.00
-199.80

2,756.25

5,512.50

8,268.75

11,025.00 13,781.25 16,537.50 19,293.75  22,050.00

-399.60

-599.40

-799.20 -
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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

—~ 8,662.50

KR4301R34209-2021-03 3420

=l
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 =417.5 702
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 35 35 35 35 35 35 35
-5.33% 35 35 35 35 34 34 33
-2.67% 34 34 32 31 28 25 21
0% 21 15 8 0 -9 -18 -28
2.67% -74 -88 -102 -115 -129 -143 -157
5.33% -329 -337 -346 -356 -366 -377 -388
8.00% -681 -683 -685 -688 -692 -697 -702
KR4201R34201 2021-03 £420 2,468
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 90 90 90 90 90 90 90
-5.33% 90 90 90 89 89 88 86
-2.67% 89 88 85 81 74 66 55
0% 62 45 24 0 -27 -57 -90
2.67% -198 -248 -299 -350 -402 -454 -506
5.33% -1,045 -1,085 -1,128 -1,173 -1,218 -1,265 -1,313
8.00% -2,358 -2,368 -2,382 -2,398 -2,419 -2,442 -2,468
KR4301R34209 2021-03 £420 2,657
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,657 -2,657 -2,657 -2,657 -2,657 -2,657 -2,657
-5.33% -1,765 -1,765 -1,765 -1,765 -1,765 -1,765 -1,765
-2.67% -872 -872 -872 -873 -873 -875 -877
0% 16 13 7 0 -9 -19 -30




2.67% 796 772 749 725 700 676 651
5.33% 1,150 1,134 1,116 1,097 1,077 1,057 1,036
8.00% 1,194 1,193 1,190 1,187 1,181 1175 1167
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HCH1-HSCEI Futures Mar21

718.09

478.73

—~ 239.36

— 0.00 T T T f T T T
ol 0.00 2,756.25 5,512.50 8,268.75 11,025.00 13,781.25 16,537.50 19,293.75  22,050.00

-239.36

-478.73

-718.09

-957.46 -
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OHHIH1-C117-HSCEI

7.09

5.32

— 177

— 0.00 T T T . T T T )
ol 0.00 17.25 34.50 51.75 69.00 86.25 103.50 120.75 138.00

-3.55

-5.32

-7.09



A

OHHIH1-C118-HSCEI

1.59

1.19

0.79

0.40

0.00

00

13.50 27.00 40.50 54.00 67.50 81.00 94.50 108.00

-0.40

.

-0.79

.

-1.19

.

-1.59

81.91

61.44

40.96

20.48

0.00

717

OHHIH1-P117-HSCEI

0.00

-20.48

-40.96

-61.44

-81.91

24.34

18.25

12.17

6.08

0.00

186.00 372.00 558.00 744.00 930.00 1,116.00 1,302.00 1,488.00

/

/

72

OHHIH1-P118-HSCEI

0.00

-6.08

-12.17

-18.25

-24.34

207.25 414.50 621.75 829.00 1,036.25 1,243.50 1,450.75 1,658.00
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Hethe AHels
M SH |2 0 0 &9
M 8 |34 0 0Zu
Al Mg 0 0 0 &tQ|
A =4 2 10 0 10 Q)
A zH |4 109 -109 ALY
A ME 0 3,922 -3,922 =9
o=
OESXH1-C3700-EURO STOXX 50
41.93
31.45
20.97
10.48
0.00 T T T ; T T T
0.00 22.15 44.30 66.45 88.60 110.75 132.90 155.05
-10.48
-20.97
-31.45
-41.93
7t
OESXH1-C3725-EURO STOXX 50
39.53
29.65
19.77
9.88
0.00 T T T ; T T T
0.00 17.40 34.80 52.20 69.60 87.00 104.40 121.80
-9.88
-19.77
-29.65




-39.53

11.17

72

OESXH1-P3700-EURO STOXX 50

8.38

5.58

—_ 279

— 0.00

.00

5.90 11.80 17.70 23.60 29.50 35.40 41.30

47.20

-2.79

-5.58

/

/

-8.38

-11.17

74

OESXH1-P3725-EURO STOXX 50

16.81

12.61

8.41

—~ 420

— 0.00

-4.20

.00

7.40 14.80 22.20 29.60 37.00 44.40 51.80

59.20

-8.41

-12.61

-16.81

3. ALig| 28 &9

FRHEE@IH2 L0 YT

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 Aot3Y

el &
il w7158 M= 0 0 0 &
ol #7158 =M 0 0 0Ly
+A w7158 M= 4,754 0 4,754 LK
A f7t5d =M 3,669 8,806 -5,137 AL}

2. B7|AE &
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KR4101R30003-2021-03 I A 1| 200X| =M E

4,754.05

3,565.54

2,377.03

—~ 1,188.51

— 0.00 T T T ¢ T T T
ol 0.00 101.15 202.30 303.45 404.60 505.75 606.90 708.05 809.20

-1,188.51

-2,377.03

-3,565.54

-4,754.05 -

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 381

ES I
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -381 -381 -381 -381 -381 -381 -381
-5.33% -254 -254 -254 -254 -254 -254 -254
-2.67% -127 -127 -127 -127 -127 -127 -127
0% 0 0 0 0 0 0 0
2.67% 127 127 127 127 127 127 127
5.33% 254 254 254 254 254 254 254
8.00% 381 381 381 381 381 381 381
KR4201R34409 2021-03 2440 95

ES I
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 -1 -1
2.67% 0 -1 -1 -2 -4 -5 -7
5.33% -7 -10 -14 -18 -22 -27 -32
8.00% -52 -59 -66 -73 -81 -88 -95
KR4201R34425 2021-03 24425 11

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 0 0 0 -1 -1
5.33% -1 -1 -1 -2 -2 -3 -3
8.00% -5 -6 -7 -8 -9 -10 -11
KR4301R34175 2021-03 %4175 72

PES T
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 72 72 72 72 72 72 72
-5.33% 48 48 48 48 48 48 48
-2.67% 23 23 23 23 23 23 24
0% -1 -1 0 0 0 1 1
2.67% -20 -19 -19 -18 -17 -17 -16
5.33% -27 -27 -26 -26 -25 -25 -24
8.00% -27 -27 -27 -27 -27 -27 -27
KR4301R34209 2021-03 3420 209

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 209 209 209 209 209 209 209
-5.33% 139 139 139 139 139 139 139
-2.67% 69 69 69 69 69 69 69

0% -1 -1 -1 0 1 1 2

2.67% -63 -61 -59 -57 -55 -53 -51
5.33% -91 -89 -88 -86 -85 -83 -82
8.00% -94 -94 -94 -93 -93 -93 -92
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KR4108R30008-2021-03 KRX300 M &

2,576.00
1,932.00
1,288.00
—_ 644.00
ol
i[ 0.00 T T T 1 T T T
ol .00 460.00 920.00 1,380.00 1,840.00 2,300.00 2,760.00 3,220.00
<‘IJ -644.00
-1,288.00
-1,932.00
-2,576.00 -
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3. A2 29 FRHS @ H2 MU YTY) ot )
KR4108R30008 2021-03 KRX300 M= 206
IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -206 -206 -206 -206 -206 -206 -206
-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% 206 206 206 206 206 206 206
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i oo
Mt = B 0 0 0
It 28 |ag 0 0 0 &9
Mt &2t ME 0 0 0|&e
A 2715dH M= 1,182 0 1,182
A e e L 1,311 0 1,311 Q)
A = 2f = 0 68 -68 2|
2. 97| A1 He| &R E
VNCH1-VN30 Index Future MAR21
1,181.63
886.22
590.82
— 29541
od
:;E 0.00 : : : : . . ;
ol 0.00 291.25 582.50 873.75 1,165.00  1,456.25  1,747.50  2,038.75  2,330.00
M -295.41
-590.82
-886.22
-1,181.63 -
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3. ALE|2E 2R ZTHF(X[CHEHU L) (THS|- 24 TLR)
2.5504E+11 VN30TR Index(EUR) 105
FX21020Z05. KRW/EUR 26-03-21E 5
VNCH1 VN30 Index Future MAR21 95
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505.50

379.13

252.75

126.38

0.00

CLK1-WTI CRUDE FUTURE May21

0.00

-126.38

-252.75

-379.13

-505.50

343.44

228.96

114.48

0.00

16.23

32.47 48.70 64.93 81.16 97.40 113.63

129.86

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-114.48

-228.96

-343.44

-457.92

16.73

33.47 50.20 66.93 83.66 100.40 117.13

133.86




HOK1-NY Harb ULSD Fut May21

177.98

133.49

88.99

44.50

D0 0.48

-88.99

-133.49

-177.98

467.81

350.86

233.91

116.95

357.73

238.49

119.24

0.00

-238.49

-357.73

-476.98

74

KR4175R30007-2021-03 Ef2{M S

\ |

.00 285.25

1,141.0 1,426.25 1,711.50

T 1

1,996.75 2,282.00

570.50 855.75

.

72

NGK21-NATURAL GAS FUTR May21




182.97

137.23

91.49

—~ 4574

— 0.00

QSK1-Low Su Gasoil G Mar21

////
////
/
e

ol 0.00 137.38 274.75 412.13 549.50 686.88 824.25 961.63 1,099.00
M -45.74

////

-91.49 /
-137.23
-182.97
77
XBK1-GASOLINE RBOB FUT May21
191.06 /
143.29
95.53 /
— 4776 /
& /
o 00 : : : : : : ]
ol 0.00 0.51 1.03 1.54 2.05 2.56 3.08 3.59 4.10
W4 -47.76 /
-95.53
-143.29 /
-191.06
!
3. ALE|2E 2P XHS @ AN ZY) GEEEE)
CLK1 WTI CRUDE FUTURE May21 40
CON1 BRENT CRUDE FUTR Jul21 37
HOK1 NY Harb ULSD Fut May21 14
KR4175R300 2021-03 Ef{M = 37
NGK21 NATURAL GAS FUTR May21 38
QSK1 Low Su Gasoil G Mar21 15
XBK1 GASOLINE RBOB FUT May21 15
4. I HEO| XM HSH(VaR : 99%LE|+F,10Y7|F) (THS|: =4 TER)
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