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7,631.25
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— 1,907.81
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a0 0.00 : : . . : . .
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-8.00% 88 83 77 72 66 60 53
-5.33% 74 67 61 54 47 40 33
-2.67% 53 45 38 30 22 15 7
0% 23 16 8 0 -8 -16 -23
2.67% -14 -21 -29 -36 -44 -51 -59
5.33% -58 -64 -71 -78 -84 -92 -99
8.00% -108 -113 -118 -124 -130 -136 -143
KR4201R44101 2021-04 Z410 1,595
7| E=RHLto| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 946 893 835 773 709 641 571
-5.33% 803 732 659 583 505 427 347
-2.67% 581 497 412 326 240 154 67
0% 269 179 90 0 -90 -179 -269
2.67% -135 -221 -308 -395 -483 -572 -660
5.33% -623 -697 -775 -855 -937 -1,020 -1,104
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-2.67% 165 141 116 92 66 41 16
0% 79 53 26 0 -26 -53 -79
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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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7{eiCh & Of=~(1) H=(2) =ZX|M(1-2)
M /A M= 4,715 0 4,715 Ly
tllgr 7t =M 2,400 8,602 -6,202 AL
A e B 4,730 0 4,730 ELy
A F7t5dH =M 2,467 8,528 -6,061 EtLY
2. MI|A|He| &=
KR4101R60000-2021-06 I A 1| 200X| =M &
4,729.95
3,547.46
2,364.98
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i’T 0.00 T T T 7 T T T
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—_ 618.13
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6,055.00

4,541.25
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1,513.75

0.00
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432.50 540.63 648.75 756.88
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999.38

666.25

333.13

o~

0.00
0.

00

102.50

T T T T T
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T T

205.00 820.00

-333.13

-666.25

-999.38

-1,332.50

72

KR4301R44125-2021-04 5412.5

1,134.38
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -378 -378 -378 -378 -378 -378 -378
-5.33% -252 -252 -252 -252 -252 -252 -252
-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% 252 252 252 252 252 252 252
8.00% 378 378 378 378 378 378 378
KR4201R44309 2021-04 =430 118
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 51 49 46 42 38 34 29
-5.33% 46 42 38 33 28 22 16
-2.67% 37 31 25 19 12 6 -1
0% 22 15 8 0 -8 -15 -23
2.67% 0 -8 -17 -25 -33 -42 -50
5.33% -30 -39 -47 -56 -65 -73 -82
8.00% -68 -77 -85 -93 -102 -110 -118
KR4201R44325 2021-04 24325 280
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 115 110 104 96 86 76 65
-5.33% 105 96 86 75 62 49 35
-2.67% 85 72 58 44 28 12 -5
0% 52 35 18 0 -18 -37 -56
2.67% 2 -17 -37 -58 -78 -98 -119
5.33% -67 -88 -109 -130 -151 -172 -193
8.00% -155 -176 -196 -217 -238 -259 -280
KR4301R44109 2021-04 %2410 79
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 69 70 71 73 75 77 79
-5.33% 37 39 42 44 47 49 52
-2.67% 11 14 17 20 23 26 29
0% -10 -7 -3 0 3 7 10
2.67% -23 -21 -18 -14 -11 -8 -5
5.33% -31 -29 -27 -24 -22 -19 -16
8.00% -35 -34 -33 -31 -29 -27 -24
KR4301R44125 2021-04 24125 69

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 61 62 63 64 66 67 69
-5.33% 34 36 37 39 41 43 45
-2.67% 10 13 15 18 20 23 25

0% -8 -6 -3 0 3 6 8

2.67% -21 -19 -16 -13 -11 -8 -5
5.33% -29 -27 -25 -22 -20 -18 -15
8.00% -33 -32 -30 -28 -27 -25 -23
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Mt = B 2,559 2,559 ZtL|
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KR4108R60005-2021-06 KRX300 M &
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1,965.60
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i[ 0.00 T T T 7 T T T
ol 0.00 468.00 936.00 1,404.00 1,872.00 2,340.00 2,808.00 3,276.00 3,744.00
<‘IJ -655.20
-1,310.40
-1,965.60
-2,620.80 -
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3. AILIZIQ Y SO REHE (A& Ao A S (BRI BE-2l)
KR4108R60005 2021-06 KRX300 M= 209
ES RS
714 -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% -70 -70 -70 -70 -70 -70 -70
0% 0 0 0 0 0 0 0
2.67% 70 70 70 70 70 70 70
5.33% 139 139 139 139 139 139 139
8.00% 209 209 209 209 209 209 209
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A 2715dH M= 1,151 0 1,151
= S=sd A 1,314 0 1,314 | &t 9|
A = 2f il = 0 68 -68 2|
2. Qt7[A|Ee| &7 x
VNCH1-VN30 Index Future MAR21
1,150.87
863.16
575.44
—  287.72
od
:;E 0.00 : : : : ; ; ;
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M -287.72
-575.44
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-1,150.87 -
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2.5504E+11 VN30TR Index(EUR) 105
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VNCH1 VN30 Index Future MAR21 92
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0.00
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228.01
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0.00

16.11
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0.00
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33.33 49.99 66.65 83.31 99.98 116.64
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HOK1-NY Harb ULSD Fut May21

134.02

89.35

44.67

-89.35

-134.02

-178.69
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349.23
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116.41

482.55

361.91

241.27
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-241.27

-361.91

-482.55

.00 0.48
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~

.00 283.93

1,135.7 1,419.63 1,703.55

T 1

1,987.48 2,271.40

567.85 851.78

0.00

.
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NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21

133.67 //
89.11 /

—~ 4456

=|

f.r_ 0.00 r . . . . . .
ol 0.00 133.94 267.88 401.81 535.75 669.69 803.63 937.56 1,071.50
(‘“ -44.56 /

-89.11 /

-133.67

-178.22

74

XBK1-GASOLINE RBOB FUT May21

ol 0.00 0.52 1.04 1.55 2.07 2.59 3.11 3.62 4.14

(‘IJ -48.40 /
-96.80
-145.20 /
-193.60
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3. ALE|2E 2P RHE @ AN ZY) GEEEE)
CLK1 WTI CRUDE FUTURE May21 40
CON1 BRENT CRUDE FUTR Jul21 36
HOK1 NY Harb ULSD Fut May21 14
KR4175R300 2021-03 E&{M = 37
NGK21 NATURAL GAS FUTR May21 39
QSK1 Low Su Gasoil G Mar21 14
XBK1 GASOLINE RBOB FUT May21 15
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392.60

294.45

196.30

98.15

0.00

BOK1-SOYBEAN OIL FUTR May21

0.00
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BOK1 SOYBEAN OIL FUTR May21 31
CK1 CORN FUTURE May?21 52
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 50
SMK1 SOYBEAN MEAL FUTR May21 29
WK1 WHEAT FUTURE(CBT) May21 26
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