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KR4111R40001-2021-04 AFME M XI7|EHM B
14.85
11.14
7.43
—_— 3.71
ol
i[ 0.00 T f T
Or 0.00 41,250.00 82,500.00 123,750.00 165,000.00
4“ -3.71
-7.43
-11.14
-14.85 -
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3. AlLI2|E £l XHF (X C=A 0 d=H) (TH-EHTER)
KR4111R40001 2021-04 A MEEXPZNE M S 1
7| EXt4te| HE
714 -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. 97| NHe| £YTZ
VGH1-EURO STOXX 50 Mar21
343.77
229.18
— 11459
=
i[ 0.00 T T T 7 T T T
Sr 0.00 957.25 1,914.50 2,871.75 3,829.00 4,786.25 5,743.50 6,700.75 7,658.00
'(‘IJ -114.59
-229.18
-343.77
-458.37 -
717
3. AlLIE| '8 £ TEHE (A )& Mof A3 o) (SHl: 2t el)
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M f7t5H M= 0 0Z&u
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HCH1-HSCEI Futures Mar21

667.61

445.07

— 222,54

— 0.00 T T T f T T T
ol 0.00 2,788.50 5,577.00 8,365.50 11,154.00 13,942.50 16,731.00 19,519.50  22,308.00

-222.54

-445.07

-667.61

-890.14 -
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KR4201R44101-2021-04 2410

25,727.50

19,295.63

12,863.75

—~ 6,431.88

ol
=|
E, 0.00 . r

ol 0.00 102.50 205.00
M -6,431.88

307.50 410.00

512.50

615.00

717.50

820.00

-12,863.75

-19,295.63

-25,727.50

72

KR4201R44127-2021-04 §412.5

41,868.75

31,401.56

20,934.38

— 10,467.19

a 0.00 ; .
ol 0.00 103.13 206.25

309.38 412.50

515.63

618.75

721.88

825.00

M -10,467.19

-20,934.38

-31,401.56

-41,868.75




KR4301R44109-2021-04 3410

33,312.50
24,984.38
16,656.25
—~ 8,328.13
ol
EEE 0.00 T T T T T T ]
ol 0.00 102.50 205.00 30M.00 512.50 615.00 717.50 820.00
<M -8,328.13
-16,656.25 /
-24,984.38 /
-33,312.50
7
3. A2 29 FRHS @2 MUY TY) I
KR4201R44101 2021-04 2410 1,705
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,033 983 929 872 812 750 686
-5.33% 868 800 731 661 590 518 445
-2.67% 604 527 449 372 294 216 138
0% 233 156 78 0 -78 -156 -235
2.67% -241 -308 -378 -449 -522 -596 -670
5.33% -799 -851 -907 -967 -1,030 -1,096 -1,163
8.00% -1,416 -1,452 -1,494 -1,541 -1,592 -1,647 -1,705
KR4201R44127 2021-04 =2412.5 2,700
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,572 1,496 1,414 1,326 1,234 1,137 1,037
-5.33% 1,334 1,229 1122 1,011 898 784 668
-2.67% 945 821 696 571 446 321 195
0% 383 255 128 0 -128 -256 -384
2.67% -348 -462 -580 -699 -820 -942 -1,066
5.33% -1,221 -1,312 -1,410 -1,512 -1,619 -1,729 -1,842
8.00% -2,200 -2,265 -2,339 -2421 -2,509 -2,602 -2,700
KR4301R44109 2021-04 %410 1,843
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,650 -1,673 -1,700 -1,731 -1,765 -1,803 -1,843
-5.33% -861 -906 -955 -1,005 -1,057 -1,111 -1,166
-2.67% -231 -294 -357 -421 -484 -548 -612
0% 186 124 62 0 -63 -126 -190
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2. 27| N He| o nE
HCH1-HSCEI Futures Mar21
969.19
726.90
484.60
— 242.30
ol
=
:;, 0.00 . . . . . . .
ol 0.00 2,788.50  5,577.00  8,365.50 _~11,154.00 13,942.50 16,731.00 19,519.50  22,3(08.00
M -242.30
-484.60
-726.90
-969.19 -
74
OHHIH1-C117-HSCEI
5.19
3.90
2.60
— 130
ol
=|
L 000 r r r : . . . .
ol 0.00 12.75 25.50 38.25 51.00 63.75 76.50 89.25 102.00
M -1.30
-2.60
-3.90
-5.19
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OHHIH1-C118-HSCEI

1.08

0.81

0.54

0.27

0.00
0.00

9.25

18.50 27.75 37.00 46.25 55.50 64.75 74.00

-0.27

o~

-0.54

o~

-0.81

o~

-1.08

717

OHHIH1-P117-HSCEI

48.94

32.62

16.31

0.00

.00

149.50

299.00 448.50 598.00 747.50 897.00 1,046.50 1,196.00

-16.31

/

-32.62

/

-48.94

-65.25

72

OHHIH1-P118-HSCEI

19.93

14.95

9.97

4.98

T 1

-9.97

-14.95

-19.93

00

T

171.25

342.50 513.75 685.00 856.25 1,027.50 1,198.75 1,370.00
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T2 Hefcjd  AHejed of =~
M e = S 0 0 &9
M 7t =M 0 0Zu
M E3t ME 0 0 0 Ze|
A F7t5dH A 10 0 10 At Q|
A e =i R =20 | 122 =122 ALY
A E3} ME 0 3,908 -3,908 A9
2. MI|A|He| &=
OESXH1-C3700-EURO STOXX 50
45.32
30.21
— 15.11
3
i[ 0.00 T T T ; T T T
SF 0.00 32.98 65.95 98.93 131.90 164.88 197.85 230.83 263.80
«J -15.11
-30.21
-45.32
-60.43
7t
OESXH1-C3725-EURO STOXX 50
58.16
43.62
29.08
— 1454
3
i[ 0.00 T T T g T T T \
SF 0.00 26.98 53.95 80.93 107.90 134.88 161.85 188.83 215.80
M -14.54
-29.08
-43.62
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1.03

0.68

—~ 034

— 0.00

-0.34

-0.68

221

1.66

1.10

0.55

— 0.00

-0.55

-1.10

3. AlL}E|2

72

OESXH1-P3700-EURO STOXX 50

00

0.73 1.45 2.18 2.90 3.63 4.35 5.08

5.80

/

74

OESXH1-P3725-EURO STOXX 50

.00

0.98 1.95 2.93 3.90 4.88 5.85 6.83

7.80

73
EEEE LR RSV

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 2,671 8,523 -5,852 ALK

2. B7|AE &

10

=

KR4101R60000-2021-06 I A 1| 200X| =M &

4,795.50

3,596.63

2,397.75

—~ 1,198.88

— 0.00 T T T ¢ T T T
ol 0.00 104.25 208.50 312.75 417.00 521.25 625.50 729.75 834.00

M -1,198.88

-2,397.75

-3,596.63

-4,795.50 -

72

KR4201R44309-2021-04 2430

3,225.00

2,418.75

1,612.50

— 806.25

— 0.00 T T T ' T T T )
ol 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

-806.25

-1,612.50

-2,418.75

-3,225.00
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KR4201R44325-2021-04 §432.5

5,298.13

3,973.59

2,649.06

1,324.53

0.00

0.00

108.13

216.25 324.38 865.00

432.50 540.63 648.75 756.88

-1,324.53

o~

-2,649.06

-3,973.59

o~

-5,298.13

74

KR4301R44109-2021-04 3410

1,640.00

1,230.00

820.00

410.00

o~

0.00
0.

00

102.50

T T T T T T T

205.00 307.50 410.00 512.50 615.00 717.50 820.00

-410.00

-820.00

-1,230.00

-1,640.00

72

KR4301R44125-2021-04 5412.5

1,031.25

773.44

515.63

257.81

0.00

0.

-257.81

-515.63

-773.44

-1,031.25

~

721.88 825.00

T T T Y T T

103.13 206.25 309.38 412.50 515.63 618.75




3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)
KR4101R60000 2021-06 ZALI|200K| =M E 384
JELNENEE
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
KR4201R44309 2021-04 =430 165
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 70 67 64 60 55 50 45
-5.33% 63 58 53 47 41 34 27
-2.67% 50 43 35 28 20 12 3
0% 27 18 9 0 -9 -19 -28
2.67% -7 -17 -27 -37 -47 -57 -66
5.33% -54 -64 -73 -83 -93 -103 -112
8.00% -112 -121 -129 -138 -147 -156 -165
KR4201R44325 2021-04 24325 261
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 105 101 96 90 83 75 67
-5.33% 96 89 80 71 62 51 40
-2.67% 77 66 54 42 30 17 3
0% 43 29 15 0 -15 -30 -45
2.67% -9 -25 -41 -57 -73 -89 -105
5.33% -81 -97 -113 -129 -145 -161 -177
8.00% -172 -186 -201 -216 -231 -246 -261
KR4301R44109 2021-04 %2410 91
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 81 82 84 85 87 89 91
-5.33% 42 45 47 49 52 55 57
-2.67% 11 14 18 21 24 27 30
0% -9 -6 -3 0 3 6 9
2.67% -20 -18 -16 -13 -11 -8 -5
5.33% -24 -23 -22 -20 -19 -17 -15
8.00% -26 -25 -25 -24 -23 -22 -20
KR4301R44125 2021-04 24125 59

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 54 55 55 56 57 58 59
-5.33% 29 30 32 33 35 36 38
-2.67% 8 10 12 14 16 18 20

0% -6 -4 -2 0 2 4 6

2.67% -14 -12 -11 -9 -8 -6 -4
5.33% -17 -17 -16 -15 -13 -12 -11
8.00% -19 -18 -18 -17 -16 -16 -15
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AOFEKRX300Q1H A o (FEAL-THAMH)

74 efch A
M f7t5H M= 0 0 EfLY
A S7t5dH  ME 2,652 0 2,652 AL

KR4108R60005-2021-06 KRX300 M &

1,989.33
1,326.22
—_ 663.11
ol
i[ 0.00 T T T 1 T T T
ol 0.00 473.65 947.30 1,420.95 1,894.60 2,368.25 2,841.90 3,315.55
<‘IJ -663.11
-1,326.22
-1,989.33
-2,652.44 -
7
3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)
KR4108R60005 2021-06 KRX300 M= 213
IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -213 -213 -213 -213 -213 -213 -213
-5.33% -142 -142 -142 -142 -142 -142 -142
-2.67% -71 -71 -71 -71 -71 -71 -71
0% 0 0 0 0 0 0 0
2.67% 71 71 71 71 71 71 71
5.33% 142 142 142 142 142 142 142
8.00% 213 213 213 213 213 213 213
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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= 1,104 0 1,104
A e e L 1,307 0 1,307 ZtQ
A =i = 0 67 -67 &<
2. 97| A1 He| &R E
VNCH1-VN30 Index Future MAR21
1,103.60
827.70
551.80
— 27590
od
:;E 0.00 : : : : . . ;
ol 0.00 297.20 594.40 891.60 1,188.80  1,486.00 1,783.20  2,080.40  2,377.60
M -275.90
-551.80
-827.70
-1,103.60 -
7t
3. AL 2 &R ZHF(X[CHEHULZH) (THS|- 24 TLR)
2.5504E+11 VN30TR Index(EUR) 105
FX21020Z05. KRW/EUR 26-03-21E 5
VNCH1 VN30 Index Future MAR21 88
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ORI QI AT A D (R H-THEE)

1 Aot3Y

72} &
A7 glsd M2 0 0
A QIIEH ME 1,976 463 1,513

509.03

381.78

254.52

127.26

0.00

CLK1-WTI CRUDE FUTURE May21

0.00

-127.26

-254.52

-381.78

-509.03

346.75

231.16

115.58

0.00

16.36

32.72 49.08 65.44 81.80 98.16 114.52

130.88

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-115.58

-231.16

-346.75

-462.33

16.90

33.79 50.69 67.58 84.48 101.37 118.27

135.16




HOK1-NY Harb ULSD Fut May21

181.47

136.10

90.74

45.37

.00 0.49

-90.74

-136.10

-181.47

463.42

347.57

231.71

115.86

334.22

222.82

111.41

0.00

-222.82

-334.22

-445.63

74

KR4175R40006-2021-04 E2{ME

~

.00 282.58

1,130.3 1,412.88 1,695.45

T 1

1,978.03 2,260.60

565.15 847.73

.

72

NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21

136.29 /
90.86 /
—~ 45.43 /
8 /
Er_ 0.00 ; : : : : : :
ol 0.00 136.56 273.13 409M.25 682.81 819.38 955.94 1,092.50
M -45.43
-90.86 //
-136.29
-181.72
77
XBK1-GASOLINE RBOB FUT May21
195.80 /
146.85
97.90 /
— 4895 /
& /
EE 0.00 : : : : : : ]
ol 0.00 0.53 1.05 1.58 2.10 2.63 3.15 3.68 4.20
W4 -48.95 /
-97.90
-146.85 /
-195.80
74
3. ALE|2E &R ZHF(X[CHEHULZH) (THS|: 24 TLR)
CLK1 WTI CRUDE FUTURE May21 41
CON1 BRENT CRUDE FUTR Jul21 37
HOK1 NY Harb ULSD Fut May21 15
KR4175R400 2021-04 =i M= 37
NGK21 NATURAL GAS FUTR May21 36
QSK1 Low Su Gasoil G Mar21 15
XBK1 GASOLINE RBOB FUT May21 16
4. THYAEO| 2| Ti& MO A4S (VaR : 99%AE4F,1027|F) (Etel s akel)
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