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Mt = B 0 0 ELh
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2. MI|A|He| &=
KR4111R40001-2021-04 AFME M XI7|EHM B
14.90
11.18
7.45
—_— 3.73
ol
i[ 0.00 T f T
Or 0.00 41,400.00 82,800.00 124,200.00 165,600.00
4“ -3.73
-7.45
-11.18
-14.90 -
7t
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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7715

2. Bb| Aol 2R E

VGM1-EURO STOXX 50 Jun21

344.47

229.65

114.82

0.00 T

ol 0.00 948.00
-114.82

1,896.00 2,844.00 3,792.00 4,740.00 5,688.00 6,636.00

7,584.00

-229.65

-344.47

-459.29 -
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823.64

HCH1-HSCEI Futures Mar21

617.73

411.82

—~ 205.91

— 0.00

ol 0.00
-205.91

2,833.50

5,667.00

8,500.50

11,334.00 14,167.50 17,001.00 19,834.50 22,668.00

-411.82

-617.73

-823.64 -
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A o s
w7 7153

/.\_ 0 98,748 -98,748 | &

2. Bb| Aol 2R E

KR4201R44101-2021-04 2410

25,010.00

18,757.50

12,505.00

—~  6,252.50
e

od

=|

E, 0.00 . r .

ol 0.00 102.50 205.00 307.50 410.00 512.50 615.00 717.50 820.00
M -6,252.50

-12,505.00

-18,757.50

-25,010.00
72

KR4201R44127-2021-04 §412.5

40,425.00

30,318.75

20,212.50

— 10,106.25

F]
— 0.00 T T T .
ol 0.00 103.13 206.25 309.38 412.50 515.63 618.75 721.88 825.00

M -10,106.25

-20,212.50

-30,318.75

-40,425.00




33,312.50

24,984.38

16,656.25

8,328.13

KR4301R44109-2021-04 3410

=l
EEE 0.00 T T T T T T ]
35 0.00 102.50 205.00 30M.00 512.50 615.00 717.50 820.00
-8,328.13
-16,656.25 /
-24,984.38 /
-33,312.50
7
3. A2 29 FRHS @2 MUY TY) (EFl:4 B 2l)
KR4201R44101 2021-04 2410 1,656
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 979 934 885 833 779 722 664
-5.33% 827 765 701 636 570 503 435
-2.67% 577 504 432 359 287 214 141
0% 217 145 73 0 -73 -146 -219
2.67% -245 -307 -372 -438 -506 -574 -643
5.33% -791 -838 -890 -945 -1,003 -1,063 -1,125
8.00% -1,396 -1,428 -1,465 -1,507 -1,553 -1,603 -1,656
KR4201R44127 2021-04 =2412.5 2,603
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,474 1,408 1,334 1,255 1,172 1,084 994
-5.33% 1,258 1,163 1,064 963 860 755 648
-2.67% 893 778 663 548 432 316 199
0% 355 237 119 0 -119 -237 -356
2.67% -352 -457 -566 -676 -788 -901 -1,015
5.33% -1,201 -1,283 -1,372 -1,466 -1,564 -1,664 -1,768
8.00% -2,154 -2,211 -2,277 -2,350 -2,429 -2,514 -2,603
KR4301R44109 2021-04 %410 1,854
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,677 -1,697 -1,721 -1,750 -1,781 -1,816 -1,854
-5.33% -879 -922 -967 -1,015 -1,065 -1,116 -1,169
-2.67% -240 -301 -362 -423 -485 -547 -608
0% 180 121 61 0 -61 -122 -184
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HCH1-HSCEI Futures Mar21
985.11
738.83
492.55
— 246.28
ol
=
:;, 0.00 . . . . . . .
ol 0.00 2,833.50  5,667.00  8,500.50 ~11,334.00 14,167.50 17,001.00 19,834.50 22,668.00
M -246.28
-492.55
-738.83
-985.11 -
74
OHHIH1-C117-HSCEI
6.18
4.63
3.09
— 154
ol
=|
L 000 r r r : . . . .
ol 0.00 15.25 30.50 45.75 61.00 76.25 91.50 106.75 122.00
M -1.54
-3.09
-4.63
-6.18
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OHHIH1-C118-HSCEI

1.27
0.96
0.64
0.32
0.00 T T T T T T \
0.00 11.00 22.00 33.00 44.00 55.00 66.00 77.00 88.00
-0.32 \
-0.64 \
o \
-1.27
7}
OHHIH1-P117-HSCEI
34.43
22.96
11.48
0.00 T T T T T T ]
0.00 105.75 211.50 317.25 423.00 528.75 634.50 740.25 846.00
-11.48 /
-22.96 /
-34.43
-45.91
7424
OHHIH1-P118-HSCEI
14.67
11.01
7.34
3.67
0.00 T T T T T T \
0.00 126.75 253.50 380.25 507.00 633.75 760.50 887.25 1,014.00
-3.67 /
-7.34 /
-11.01
-14.67
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tllgr /t5H =4 0 0Zu
Mt =5t ME 0 0 0 2o
=4 f715d 2¥ 10 0 10 =9
A t5H 34 140 -140 ALY
A E3} Mz 0 3,903 -3,903 &9
2. BI|NHO| £YPE
OESXH1-C3700-EURO STOXX 50
69.97
52.48
34.99
— 17.49
&l
o g00 : : : , : ; :
ol 0.00 38.23 76.45 114.68 152.90 191.13 229.35 267.58
M -17.49
-34.99
-52.48
-69.97
74
OESXH1-C3725-EURO STOXX 50
69.02
51.77
34.51
— 17.26
ol
EL ; ; : . : : :
ol 0.00 32.05 64.10 96.15 128.20 160.25 192.30 224.35
M -17.26
-34.51
-51.77




-69.02 |

0.42

0.32

-0.21

-0.32

-0.42

0.68

0.34

— 017

— 0.00

-0.17

-0.34

-0.51

-0.68

3. AlL}E|2

72

OESXH1-P3700-EURO STOXX 50

.00

0.23 0.45 0.68 0.90 1.13 1.35 1.58

1.80

/

74

OESXH1-P3725-EURO STOXX 50

.00

0.30 0.60 0.90 1.20 1.50 1.80 2.10

2.40

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= 4,795 0 4,795 ALK
A f7t5d =M 2,671 8,523 -5,852 ALK

2. B7|AE &

10

=

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

3,596.19

2,397.46

—~ 1,198.73

— 0.00 T T T ¢ T T T
ol 0.00 104.24 208.48 312.71 416.95 521.19 625.43 729.66

M -1,198.73

-2,397.46

-3,596.19

-4,794.93 -

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 =430 164
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 66 63 60 57 53 48 43
-5.33% 60 56 51 45 39 33 27
-2.67% 48 41 34 27 19 12 4
0% 26 17 9 0 -9 -18 -27
2.67% -8 -17 -27 -36 -46 -55 -65
5.33% -55 -64 -73 -82 -92 -101 -111
8.00% -113 -121 -129 -138 -146 -155 -164
KR4201R44325 2021-04 24325 258
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 98 95 91 85 79 72 64
-5.33% 90 84 77 68 59 50 39
-2.67% 73 63 52 41 29 17 4
0% 41 28 14 0 -14 -28 -43
2.67% -10 -25 -41 -56 -71 -87 -102
5.33% -81 -97 -112 -128 -143 -159 -174
8.00% -173 -186 -200 -214 -229 -243 -258
KR4301R44109 2021-04 %2410 91
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 83 84 85 86 88 89 91
-5.33% 43 45 48 50 52 55 58
-2.67% 12 15 18 21 24 27 30
0% -9 -6 -3 0 3 6 9
2.67% -20 -18 -15 -13 -11 -8 -5
5.33% -24 -23 -22 -20 -18 -17 -15
8.00% -25 -25 -24 -23 -23 -21 -20
KR4301R44125 2021-04 24125 60

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 55 56 57 58 59 60
-5.33% 30 31 32 33 35 36 38
-2.67% 9 11 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 -16 -15 -14 -13 -12 -11
8.00% -18 -18 -17 -17 -16 -15 -15
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2021-03-19
2 2021-03-18

AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A RtEH M= 2,651 0 2,651 ELj
2. @7 AHe 2ol F=
KR4108R60005-2021-06 KRX300 M &
2,651.32
1,988.49
1,325.66
—_— 662.83
=l
i[ 0.00 T T T 7 T T T
or 0.00 473.45 946.90 1,420.35 1,893.80 2,367.25 2,840.70 3,314.15 3,787.60
<‘IJ -662.83
-1,325.66
-1,988.49
-2,651.32 -
A
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R60005 2021-06 KRX300 ME 212
7| EX4te| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -212 -212 -212 -212 =212 =212 =212
-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% 212 212 212 212 212 212 212
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AL 2021-03-19
7|=¢  2021-03-18

i oo
itllggr = B 0 0 0
It 28 |ag 0 0 0 &9
Mt &2t ME 0 0 0|&e
A F7t5H ME 1,112 0 1112
A e e L 1,305 0 1,305 ZtQ
A =i ME 0 67 -67 | & Q|
2. 97| A1 He| &R E
VNCH1-VN30 Index Future MAR21
1,111.95
833.97
555.98
—  277.99
od
:;E 0.00 : : : : . . ;
ol 0.00 299.45 598.90 898.35 1,197.80  1,497.25 1,796.70  2,096.15  2,395.60
M -277.99
-555.98
-833.97
-1,111.95 -
7t
3. AlLbE| @' £ REHS @A A4S EEELE)
2.5504E+11 VN30TR Index(EUR) 104
FX21020Z05. KRW/EUR 26-03-21E 5
VNCH1 VN30 Index Future MAR21 89
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ORI QI AT A D (R H-THEE)

1 Aot3Y

74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,958 461 1,498

502.36

376.77

251.18

125.59

0.00

CLK1-WTI CRUDE FUTURE May21

0.00

-125.59

-251.18

-376.77

-502.36

458.26

343.70

229.13

114.57

0.00

16.16

32.32 48.47 64.63 80.79 96.95 113.10

129.26

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-114.57

-229.13

-343.70

-458.26

16.75

33.49 50.24 66.98 83.73 100.47 117.22

133.96




HOK1-NY Harb ULSD Fut May21

177.54

133.15

88.77

44.38

.00 0.48

-88.77

-133.15

-177.54

460.72

345.54

230.36

115.18

338.78

225.86

112.93

0.00

-225.86

-338.78

-451.71

74

KR4175R40006-2021-04 E2{ME

~

.00 280.93

1,123.7 1,404.63 1,685.55

T 1

1,966.48 2,247.40

561.85 842.78

.

72

NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21

133.38 //
88.92 /

— 4446

=|

f,r_ 0.00 : : : : : : :
ol 0.00 133.75 267.50 401.25 535.00 668.75 802.50 936.25 1,070.00
(‘“ -44.46 /

-88.92 /

-133.38

-177.84

74

XBK1-GASOLINE RBOB FUT May21

143.06 //
95.37 /

—  47.69

=

) 0.00 . ; ; .

ol 0.00 0.51 1.03 1.54 2.05 2.56 3.08 3.59 4.10

W4 -47.69 /
-95.37
-143.06 /
-190.75
74
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
KR4175R400 2021-04 EZe{M = 37
NGK21 NATURAL GAS FUTR May21 36
QSK1 Low Su Gasoil G Mar21 14
XBK1 GASOLINE RBOB FUT May21 15
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OHac|ZNAHAZT A H (X H-THYH)
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