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Mt = B 0 0 Ly
A RtEH M= 204 204 FLY
2. BN £ARZ
KR4101R60000-2021-06 I A 1| 200X| =M &
204.05
153.04
102.03
—_— 51.01
=l
i[ 0.00 T T T 7 T T
or 0.00 102.03 204.05 306.08 408.10 612.15 714.18 816.20
4“ -51.01
-102.03
-153.04
-204.05 -
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3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4101R60000 2021-06 DA I|200K|$=ME 16
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -16 -16 -16 -16 -16 -16 -16
-5.33% -11 -11 -11 -11 -11 -11 -11
-2.67% -5 -5 -5 -5 -5 -5 -5
0% 0 0 0 0 0 0 0
2.67% 5 5 5
5.33% 11 11 11 11 11 11 11
8.00% 16 16 16 16 16 16 16
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VGM1-EURO STOXX 50 Jun21

342.65

228.44

— 114.22

— 0.00

ol 0.00
-114.22

943.00

1,886.00 2,829.00 3,772.00 4,715.00
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HCH1-HSCEI Futures Mar21

650.55

433.70

— 216.85

— 0.00 T T T f T T T
ol 0.00 2,712.75 5,425.50 8,138.25 10,851.00 13,563.75 16,276.50  18,989.25  21,702.00
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-433.70
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-867.40 -
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KR4201R44101-2021-04 2410

25,010.00

18,757.50

12,505.00

—~ 6,252.50

ol
=|
E, 0.00 . r .

ol 0.00 102.50 205.00 307.50 410.00

M -6,252.50

512.50

615.00

717.50

820.00

-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

a 0.00 : . ;

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




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 ]
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) I
KR4201R44101 2021-04 2410 1,499
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 633 616 595 570 541 510 476
-5.33% 572 538 501 461 419 375 330
-2.67% 432 381 330 277 223 169 115
0% 177 118 59 0 -59 -118 -177
2.67% -206 -261 -318 -375 -432 -490 -548
5.33% -704 -746 -792 -839 -889 -940 -992
8.00% -1,284 -1,311 -1,342 -1,377 -1,415 -1,456 -1,499
KR4201R44127 2021-04 =2412.5 2,329
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 919 895 866 830 788 742 691
-5.33% 838 790 736 677 613 546 477
-2.67% 646 570 491 410 327 242 157
0% 283 189 94 0 -95 -189 -284
2.67% -286 -379 -472 -566 -661 -756 -851
5.33% -1,046 -1,121 -1,199 -1,281 -1,364 -1,450 -1,537
8.00% -1951 -2,001 -2,057 -2,119 -2,185 -2,255 -2,329
KR4301R44109 2021-04 %410 2,175
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,134 -2,136 -2,139 -2,145 -2,153 -2,163 -2,175
-5.33% -1,264 -1,276 -1,291 -1,309 -1,330 -1,353 -1,379
-2.67% -465 -498 -533 -570 -608 -648 -688
0% 146 97 49 0 -49 -98 -146
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2. WI7|NHEe| &l X
HCH1-HSCEI Futures Mar21
706.95
471.30
—~ 235.65
ol
=
:;E 0.00 . . . 1 . . .
ol 0.00 2,712.75 5,425.50  8,138.25 _~10,851.00 13,563.75 16,276.50 18,989.25  21,702.00
M -235.65
-471.30
-706.95
-942.60 -
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OHHIH1-C117-HSCEI
0.31
0.23
0.15
—~ 0.08
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ol 0.00 0.75 1.50 2.25 3.00 3.75 4.50 5.25 6.00
M -0.08
-0.15
-0.23
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0.00
0.00

0.50 1.00 1.50 2.00 2.50 3.00 3.50 4.00

-0.01

-0.03

-0.04

-0.06

74

OHHIH1-P117-HSCEI

93.11

69.83

46.55

23.28

0.00

.00

212.75 425.50 638.25 851.00 1,063.75 1,276.50 1,489.25 1,702.00

-23.28

/

-46.55

/

-69.83

-93.11
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OHHIH1-P118-HSCEI

20.79

13.86

6.93

T 1

-13.86

-20.79

-27.72

00

237.50 475.00 712.50 950.00 1,187.50 1,425.00 1,662.50 1,900.00
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A zH |4 102 -102 ALY
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2. MI|A|He| &=
OESXJ1-C3825-EURO STOXX 50
25.55
19.16
12.78
6.39
0.00 T T T ; T T T
0.00 12.55 25.10 37.65 50.20 62.75 75.30 87.85 100.40
-6.39
-12.78
-19.16
-25.55
7t
OESXJ1-C3850-EURO STOXX 50
17.74
13.31
8.87
4.44
0.00 T T T ; T T T \
0.00 9.20 18.40 27.60 36.80 46.00 55.20 64.40 73.60
-4.44
-8.87

-13.31
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— 0.00
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OESXJ1-P3825-EURO STOXX 50

92.23

105.40

ol 0.00 13.18 26.35 39.53 52.70 65.88 79.05
M -6.71

-13.41
-20.12

-26.82

23.94
15.96
— 798

— 0.00

-15.96

-23.94

-31.92
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OESXJ1-P3850-EURO STOXX 50

ol 0.00 16.10 32.20 48.30 64.40 80.50 96.60
W -7.98

112.70
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260105SQPX SG EURO Covered CALL STRATEGY
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OESXJ1-C38.EURO STOXX 50
OESXJ1-C38!EURO STOXX 50
OESXJ1-P38: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= 4,693 0 4,693 ALK
A f7t5d =M 2,671 8,523 -5,852 ALK

2. B7|AE &

10

=

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

3,519.86

2,346.58

—~ 1,173.29

— 0.00 T T T ¢ T T T
ol 0.00 102.03 204.05 306.08 408.10 510.13 612.15 714.18 816.20

-1,173.29

-2,346.58

-3,519.86

-4,693.15 -

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 376
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -376 -376 -376 -376 -376 -376 -376
-5.33% -251 -251 -251 -251 -251 -251 -251
-2.67% -125 -125 -125 -125 -125 -125 -125
0% 0 0 0 0 0 0 0
2.67% 125 125 125 125 125 125 125
5.33% 251 251 251 251 251 251 251
8.00% 376 376 376 376 376 376 376
KR4201R44309 2021-04 =430 131
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 29 28 27 25 23
-5.33% 29 28 26 24 22 19 15
-2.67% 26 23 19 16 11 7 2
0% 16 11 6 0 -6 -12 -18
2.67% -4 -11 -18 -25 -32 -39 -47
5.33% -38 -46 -54 -61 -69 -77 -84
8.00% -88 -95 -102 -109 -116 -124 -131
KR4201R44325 2021-04 24325 203
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 43 43 42 41 39 36 33
-5.33% 42 40 38 35 31 27 22
-2.67% 37 33 28 23 16 9 2
0% 24 17 9 0 -9 -19 -28
2.67% -5 -15 -26 -37 -49 -60 -72
5.33% -55 -67 -80 -92 -105 -117 -130
8.00% -130 -142 -154 -166 -178 -191 -203
KR4301R44109 2021-04 %2410 107
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 105 105 105 106 106 106 107
-5.33% 62 63 64 64 65 67 68
-2.67% 23 25 26 28 30 32 34
0% -7 -5 -2 0 2 5 7
2.67% -24 -22 -20 -18 -16 -14 -11
5.33% -31 -30 -28 -27 -26 -24 -22
8.00% -32 -32 -31 -31 -30 -29 -28
KR4301R44125 2021-04 24125 69

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 68 68 68 69 69 69 69
-5.33% 41 42 42 42 43 44 44
-2.67% 16 17 18 19 20 21 22

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

2.67% -17 -15 -14 -13 -11 -10 -8
5.33% -22 -21 -20 -20 -18 -17 -16
8.00% -24 -23 -23 -22 -22 -21 -21
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A OFEKRX30091 5 A 2 (AT} &)
1. A=A

{2l CH &
Mt = B 0 0 Ly
A f7t5H M2 2,602 2,602 &y
2. MI|A|He| &=
KR4108R60005-2021-06 KRX300 M &
2,601.76
1,951.32
1,300.88
—_— 650.44
=l
i[ 0.00 T T T 7 T T T
or 0.00 464.60 929.20 1,393.80 1,858.40 2,323.00 2,787.60 3,252.20 3,716.80
«J -650.44
-1,300.88
-1,951.32
-2,601.76 -
74
3. AlLI2|E £l XHF (X C=A 0 d=H) (THR[:EETER)
KR4108R60005 2021-06 KRX300 M= 208
7| EX4te| HEA
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -208 -208 -208 -208 -208 -208 -208
-5.33% -139 -139 -139 -139 -139 -139 -139
-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% 139 139 139 139 139 139 139
8.00% 208 208 208 208 208 208 208
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el &
AT Qs ME 0 0
A w5 2 0 0 e
A =2t SIS 0 0 0 e
= #t5d  dE 970 0 970
+A #7t5d 2 1,299 0 1,299 &2
= = HE 0 67 -67 &2
2. 27N " 2o RE
VNCJ1-VN30 Index Future Apr21
969.62
727.22
484.81
— 24241
od
i[ 0.00 . ; ; . ; ; :
ol 0.00 292.73 585.45 878.18 1,170.90  1,463.63  1,756.35  2,049.08  2,341.80
A -242.41
-484.81
-727.22
-969.62 -
74

3. ALiE| 28 &9

TZHSE = Y=Y

=

2.5504E+11 VN3O0TR Index(EUR)
FX21020Z05: KRW/EUR 26-03-21E
VN30 Index Future Apr21
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ORI QI AT A D (R H-THEE)

1 Aot3Y

7{eCh &
iy #t5d  d= 0 0 0
= |IEH NE 1,823 408 1,414

305.71

203.81

101.90

0.00

CLK1-WTI CRUDE FUTURE May21

0.00

-101.90

-203.81

-305.71

-407.61

436.78

327.58

218.39

109.19

0.00

15.30

30.59 45.89 61.18 76.48 91.77 107.07

122.36

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-109.19

-218.39

-327.58

-436.78

15.96

31.91 47.87 63.82 79.78 95.73 111.69

127.64




HOK1-NY Harb ULSD Fut May21

170.02

127.52

85.01

42.51

.00 0.46

-85.01

-127.52

-170.02

306.26

204.17

102.09

453.59

340.20

226.80

113.40

0.00

-226.80

-340.20

-453.59

74

KR4175R40006-2021-04 E2{ME

~

o~

~

T 1

.00 283.58

1,134.3 1,417.88 1,701.45

1,985.03 2,268.60

567.15 850.73

.

72

NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21

169.52 /
127.14 /
84.76 /
—~ 4238
= /
=
;r- 0.00 T T T T T T ]
ol 0.00 127.56 255.13 382.69 510.25 637.81 765.38 892.94 1,020.50
(‘“ -42.38 /
-84.76 /
-127.14

-169.52

74

XBK1-GASOLINE RBOB FUT May21

138.93 //
92.62 /

— 4631

=

) 0.00 . ; ; .

ol 0.00 0.50 1.00 1.49 1.99 2.49 2.99 3.48 3.98

W4 -46.31 /
-92.62
-138.93 /
-185.24
74
3. ALE|2E 2P RHE @ AN ZY) GEEEE)
CLK1 WTI CRUDE FUTURE May21 33
CON1 BRENT CRUDE FUTR Jul21 35
HOK1 NY Harb ULSD Fut May21 14
KR4175R400 2021-04 Ee{M = 33
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)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
w
=
o
(0a]

422.15

316.61

211.07

105.54

0.00

-105.54

-211.07

-316.61

-422.15

459.17

306.11

153.06

0.00

-153.06

-306.11

-459.17

-612.23

BOK1-SOYBEAN OIL FUTR May21

0.00

14.37

28.74 43.11 57.48 71.85

86.22 100.59

114.96

72

CK1-CORN FUTURE May21

0.00

138.31

276.63 414.94 553.25 691.56

829.88 968.19

1,106.50




A

A

CTK1-COTTON NO.2 FUTR May21

102.51

68.34

34.17

/

T 1

.00 20.61 41.22 61.83 82.44 103.05 123.66 144.27 164.88

/

-68.34

/

-102.51

-136.67

262.65

196.99

131.33

65.66

561.48

374.32

187.16

-374.32

-561.48

-748.64

717

KCK1-COFFEE 'C' FUTURE May21

/

.00 31.63 63.25 94.88 126.50 158.13 189.75 221.38 253.00

/
/

72

KR4175R40006-2021-04 S ME

.
o~

o~ —

0.00 283.58 567.15 850.73 1,134.3 1,417.88 1,701.45 1,985.03 2,268.60




A

KWK1-KC HRW WHEAT FUT May21

159.03

119.27

79.51

39.76

/

T 1

.00

144.06

T T

288.13

432.19 576.25 720.31

T

864.38

1,008.44

1,152.50

-79.51

-119.27

-159.03

290.61

217.96

-217.96

-290.61

634.93

476.19

317.46

158.73

/

/

74

SBK1-Sugar May21

/

.00

3.91 7.82

11.72 15.63 19.54

23.45

27.35 31.26

/

/

72

SK1-SOYBEAN FUTURE May21

/

T 1

0.00

-317.46

-476.19

-634.93

T T

358.19 716.38

1,074.56 ,432.75 1,790.94

T

2,149.13

2,507.31 2,865.50




SMK1-SOYBEAN MEAL FUTR May21

/

232.58 /
155.05 /

—_ 77.53 /
0.00

0.00 100.25 200.50 300.75 401.00 501.25 601.50 701.75 802.00

-77.53 /
155.05

-232.58 /

-310.10

717

WK1-WHEAT FUTURE(CBT) May21

/

207.20 /

138.13 /
69.07

/

— 0.00 T T T T T T ]
0.00 156.19 312.38 468.56 624.75 780.94 937.13 1,093.31 1,249.50
-69.07

-138.13 /
-207.20

-276.26
74

3. MLIZ| 28 £YFZHSE L0 ESH) (SHel- 2ha)
BOK1 SOYBEAN OIL FUTR May21 34

CK1 CORN FUTURE May21 49
CTK1 COTTON NO.2 FUTR May21 11
KCK1 COFFEE 'C' FUTURE May21 21
KR4175R400 2021-04 E{ M= 60
KWK1 KC HRW WHEAT FUT May21 13

SBK1 Sugar May21 23

SK1 SOYBEAN FUTURE May21 51
SMK1 SOYBEAN MEAL FUTR May21 25

WK1 WHEAT FUTURE(CBT) May21 22
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