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{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
14.54
10.91
7.27
—_— 3.64
=
i[ 0.00 T f T
Or 0.00 40,400.00 80,800.00 121,200.00 161,600.00
4“ -3.64
-7.27
-10.91
-14.54 -
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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2. Bb| Aol 2R E

VGH1-EURO STOXX 50 Mar21

340.43

226.95

— 11348

— 0.00 T T T f T T T
ol 0.00 947.50 1,895.00 2,842.50 3,790.00 4,737.50 5,685.00 6,632.50 7,580.00

-113.48

-226.95

-340.43

-453.90 -

3. A2 29 FRHS @ CH2 MUY T (EH9l:44Btl)

VGH1 EURO STOXX 50 Mar21
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798.29

HCH1-HSCEI Futures Mar21

598.72

399.15

— 199.57

— 0.00

ol 0.00
-199.57

2,753.50

5,507.00

8,260.50

11,014.00 13,767.50 16,521.00 19,274.50  22,028.00

-399.15

-598.72

-798.29 -

3. ALiE| 28 &9
HCH1

TZHSE A EEAH)

HSCEI Futures Mar21

CHE o= (VaR : 99% M E[+=F,10Y7| &)

m
)
AT
2
o

(o))
!

=
0
il
i
[0

I

5



AL 2021-03-11
7|24 2021-03-10

Bl
1>
rfot
ngt
El

0=
ogt

2.

el Cho

7/t

rx

0

7715

oo oo
(s

o

105,229
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ol AHe| 2o

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 =417.5 631
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-5.33% 5 5 5 5 5 5 5
-2.67% 5 5 5 5 5 5 4
0% 4 3 2 0 -3 -6 -9
2.67% -36 -45 -54 -63 -72 -81 -90
5.33% -266 -271 -277 -283 -290 -298 -305
8.00% -624 -624 -625 -626 -627 -629 -631
KR4201R34201 2021-03 £420 2,142
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 10 10 10
-5.33% 10 10 10 10 10 10 10
-2.67% 10 10 10 10 9 9 8
0% 9 7 4 0 -6 -14 -23
2.67% -73 -99 -127 -156 -186 -217 -249
5.33% -764 -793 -823 -855 -887 -920 -954
8.00% -2,098 -2,100 -2,105 -2,111 -2,120 -2,130 -2,142
KR4301R34209 2021-03 £420 2,662
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,662 -2,662 -2,662 -2,662 -2,662 -2,662 -2,662
-5.33% -1,774 -1,774 -1,774 -1,774 -1,774 -1,774 -1,774
-2.67% -887 -887 -887 -887 -887 -887 -887
0% 1 1 0 0 -1 -2 -4




2.67% 866 857 847 835 823 810 797
5.33% 1,333 1,322 1,310 1,297 1,283 1,269 1,254
8.00% 1,365 1,365 1,364 1,363 1,362 1,360 1,358
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SEHAHEZ R (FAEH-THUE)
1. A=A

i oo
itllggr 5 M= 0 LY
It 2715d 34 0 2Ly
A tEH M= 956 0 956 ALY
=4 2715d 34 0 115 -115 ALY
2. 97| A1 He| &R E
HCH1-HSCEI Futures Mar21
717.18
478.12
—~ 239.06
ol
=
:;E 0.00 . . . . . . .
ol 0.00 2,753.50  5,507.00  8,260.50 _~11,014.00 13,767.50 16,521.00 19,274.50  22,028.00
M -239.06
-478.12
-717.18
-956.24 -
7%
OHHIH1-C117-HSCEI
6.28
4.71
3.14
— 157
ol
=|
g[ 0.00 : : : : ; ; ; )
ol 0.00 15.25 30.50 45.75 61.00 76.25 91.50 106.75 122.00
M 1.57
-3.14
4.71
-6.28
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OHHIH1-C118-HSCEI

1.38

1.04

0.69

0.35

0.00

00

11.75 23.50 35.25 47.00 58.75 70.50 82.25 94.00

-0.35

o~

-0.69

o~

-1.04

o~

-1.38

83.01

62.26

41.50

20.75

0.00

717

OHHIH1-P117-HSCEI

0.00

-20.75

-41.50

-62.26

-83.01

24.67

18.50

12.33

0.00

188.00 376.00 564.00 752.00 940.00 1,128.00 1,316.00 1,504.00

/

/

72

OHHIH1-P118-HSCEI

0.00

-6.17

-12.33

-18.50

-24.67

209.50 419.00 628.50 838.00 1,047.50 1,257.00 1,466.50 1,676.00
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HCH1 HSCEI Futures Mar21
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AL 2021-03-11
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1 Aot3Y

T&= Heithe A2l aff ==
Mt f7t5d A 0 0 A9
tllgr /t5H =4 0 0Zu
Mt =5t ME 0 0 0 2o
=4 f715d 2¥ 10 0 10 =9
A t5H 34 116 -116 ALY
A E3} Mz 0 3,936 -3,936 A9
2. BI|NHO| £YPE
OESXH1-C3700-EURO STOXX 50
49.83
37.37
24.91
— 1246
&l
o g00 : : : , : ; :
ol 0.00 26.23 52.45 78.68 104.90 131.13 157.35 183.58 209.80
M -12.46
-24.91
-37.37
-49.83
74
OESXH1-C3725-EURO STOXX 50
47.94
35.95
23.97
— 11.98
ol
EL ; ; : . : : :
ol 0.00 21.03 42.05 63.08 84.10 105.13 126.15 147.18
M -11.98
-23.97
-35.95




-47.94

7.08

531

3.54

— 177

10.89

5.44
—_ 272
— 0.00
-2.72

-5.44

-10.89

3. AlL}E|2

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

73
OESXH1-P3700-EURO STOXX 50
.00 3.73 7.45 11M90 18.63 22.35 26.08 29.80
7
OESXH1-P3725-EURO STOXX 50
0.00 4.78 9.55 14%10 23.88 28.65 33.43 38.20
73
ERSIEE LR T ESTURVE LT (EFgl:H45H2l)
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AL 2021-03-11
7|24 2021-03-10
2| C| THQIK200(FA| £ 8- THY Y ZHE &
1. A=A

2. B7|AE &

{2l CH &

Mt = B 0 0 0 Ly

M R = DR = 2 0 0 0 ZHLK

A = B 4,741 0 4,741 U

A /t5H =4 3,669 8,806 -5,137 AL}

Q7=
KR4101R30003-2021-03 I A 1| 200X| =M E
4,741.13
3,555.84
2,370.56
1,185.28
0.00 T T T ; T T T
0.00 100.88 201.75 302.63 403.50 504.38 605.25 706.13 807.00
-1,185.28
-2,370.56
-3,555.84
-4,741.13 -
714
KR4201R34409-2021-03 =440
7,700.00
5,775.00
3,850.00
1,925.00
0.00 T T T ; T T T
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 379

IELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -379 -379 -379 -379 -379 -379 -379
-5.33% -253 -253 -253 -253 -253 -253 -253
-2.67% -126 -126 -126 -126 -126 -126 -126
0% 0 0 0 0 0 0 0
2.67% 126 126 126 126 126 126 126
5.33% 253 253 253 253 253 253 253
8.00% 379 379 379 379 379 379 379
KR4201R34409 2021-03 £440 46

JEL N
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 0 -1
5.33% 0 -1 -2 -3 -4 -6 -7
8.00% -18 -23 -27 -32 -36 -41 -46
KR4201R34425 2021-03 24425 5

IEL N
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 0 0
5.33% 0 0 0 0 0 0 -1
8.00% -1 -2 -2 -3 -3 -4 -5
KR4301R34175 2021-03 #4175 73

IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 73 73 73 73 73 73 73
-5.33% 48 48 48 48 48 48 48
-2.67% 24 24 24 24 24 24 24
0% 0 0 0 0 0 0 0
2.67% -23 -22 -22 -21 -21 -21 -20
5.33% -31 -31 -31 -31 -30 -30 -30
8.00% -32 -32 -32 -32 -32 -32 -32
KR4301R34209 2021-03 %420 210

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 210 210 210 210 210 210 210
-5.33% 140 140 140 140 140 140 140
-2.67% 70 70 70 70 70 70 70

0% 0 0 0 0 0 0 0

2.67% -68 -68 -67 -66 -65 -64 -63
5.33% -105 -104 -103 -102 -101 -100 -99
8.00% -108 -108 -107 -107 -107 -107 -107

4. THIAE Q| |Ci& A0 A (VaR : 99%A 2|4 Z,102 7| F) (Etg) Bt 2l)
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AOFEKRX300Q1H A o (FEAL-THAMH)

| =
{2l CH &
Mt = B 0 0 Ly
A S7t5dH  ME 2,564 2,564 | ZLY
2. BN £ARZ
KR4108R30008-2021-03 KRX300 M &
2,563.68
1,922.76
1,281.84
—_— 640.92
=l
i[ 0.00 T T T 7 T T T
or .00 457.80 915.60 1,373.40 1,831.20 2,289.00 2,746.80 3,204.60 3,662.40
«J -640.92
-1,281.84
-1,922.76
-2,563.68 -
74
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R30008 2021-03 KRX300 ME 205
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -205 -205 -205 -205 -205 -205 -205
-5.33% -137 -137 -137 -137 -137 -137 -137
-2.67% -68 -68 -68 -68 -68 -68 -68
0% 0 0 0 0 0 0 0
2.67% 68 68 68 68 68 68 68
5.33% 137 137 137 137 137 137 137
8.00% 205 205 205 205 205 205 205
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AL 2021-03-11
7|24 2021-03-10

i oo
Mt = B 0 0 0
tllgr Ft5H 2 0 0 0&e
Mt &2t ME 0 0 0|&e
A 2715dH M= 1,130 0 1,130
A e e L 1,316 0 1,316 ZtQ
A = 2f = 0 68 -68 2|
2. 97| A1 He| &R E
VNCH1-VN30 Index Future MAR21
1,130.25
847.69
565.13
— 28256
od
:;E 0.00 : : : : . . ;
ol 0.00 289.63 579.25 868.88 1,158.50  1,448.13  1,737.75  2,027.38  2,317.00
M -282.56
-565.13
-847.69
-1,130.25 -
7t
3. ALE|2E &R ZHF(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 90
4. TP M EC| XA HFH(VaR : 99% L E|+=F,10Y€ 7| F) (EH|-EHTHR])
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ORI QI AT A D (R H-THEE)

1 Aot3Y

74 efch A
M {7153 ME 0 0
A S7t5dH  ME 1,978 469 1,509

498.09

373.57

249.05

124.52

0.00

CLK1-WTI CRUDE FUTURE May21

0.00

-124.52

-249.05

-373.57

-498.09

453.94

340.46

226.97

113.49

0.00

16.00

32.00 47.99 63.99 79.99 95.99 111.98

127.98

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-113.49

-226.97

-340.46

-453.94

16.59

33.18 49.76 66.35 82.94 99.53 116.11

132.70




HOK1-NY Harb ULSD Fut May21

177.71

133.28

88.85

44.43

.00 0.48

-88.85

-133.28

-177.71

351.63

234.42

117.21

476.55

357.41

238.28

119.14

0.00

-238.28

-357.41

-476.55

74

KR4175R30007-2021-03 Ef2{M S

~

o~

~

T 1

.00 285.88

1,143.5 1,429.38 1,715.25

2,001.13 2,287.00

571.75 857.63

.

72

NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21

180.35
135.26 /
90.17 /
— 4509 /
8 /
EF_ 0.00 ; : : : : : :
ol 0.00 135.44 270.88 406V541'.75 677.19 812.63 948.06 1,083.50
M -45.09
-90.17 //
-135.26
-180.35
77
XBK1-GASOLINE RBOB FUT May21
191.21 /
143.40
95.60 /
— 47.80 /
& /
o 00 : : : : : : ]
ol .00 0.51 1.03 1.54 2.05 2.56 3.08 3.59 4.10
W4 -47.80 /
-95.60
-143.40 /
-191.21
!
3. AlL2| 2 2o FRHS @A ACIYIY) GEEEE)
CLK1 WTI CRUDE FUTURE May21 40
CON1 BRENT CRUDE FUTR Jul21 36
HOK1 NY Harb ULSD Fut May21 14
KR4175R300 2021-03 Ef{M = 38
NGK21 NATURAL GAS FUTR May21 38
QSK1 Low Su Gasoil G Mar21 14
XBK1 GASOLINE RBOB FUT May21 15
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Oz ZNAAAZTHAE (X H-THYH)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
\UJ
w
(Vo]
-

294.97

196.64

98.32

0.00

BOK1-SOYBEAN OIL FUTR May21

0.00

-98.32

-196.64

-294.97

-393.29

663.94

497.95

331.97

165.98

0.00

-165.98

-331.97

-497.95
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BOK1 SOYBEAN OIL FUTR May21 31
CK1 CORN FUTURE May?21 53
CTK1 COTTON NO.2 FUTR May21 15
KCK1 COFFEE 'C' FUTURE May21 26
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KWK1 KC HRW WHEAT FUT May21 14
SBK1 Sugar May21 25
SK1 SOYBEAN FUTURE May21 51
SMK1 SOYBEAN MEAL FUTR May21 29
WK1 WHEAT FUTURE(CBT) May21 26
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