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-2.25

-4.51

-6.76

rx

N7 27153

A 7715

rx
M0 4o
N
N
N

159.54

106.36

53.18

0.00

-53.18

-106.36

-159.54

-212.73

9.02

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

0.00 106.36 212.73 319.09 425.45 531.81 638.18

744.54 850.90

72

KR41D9R50000-2021-05 CJ CGV/{EH M=

6.76

2.25

0.00

0.00 6,262.50 12,525.00  18,787.50 25,050.00 31,312.50 37,575.00

43,837.50  50,100.00




3.AUE|E £ RXHE (X &AL TAH) (TH-e8TtE)
KR4101R60000 2021-06 A T200K|$+ME 17
7| =Xt HE Y
7t -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -17 -17 -17 -17 -17 -17 -17
-5.33% -11 -11 -11 -11 -11 -11 -11
-2.67% -6 -6 -6 -6 -6 -6 -6
0% 0 0 0

2.67%
5.33% 11 11 11 11 11 11 11
8.00% 17 17 17 17 17 17 17
KR41D9R50000 2021-05 CJ CGV/EME 1

7| =Xt HE Y

7t -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-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 0
8.00% 1 1 1 1 1 1 1
4. i Eo| x|C &40 =W (VaR : 99%ME|+=F,10U7|E) (TH|-EH k)
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rx
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7715

2. Bb| Aol 2R E

VGM1-EURO STOXX 50 Jun21

480.84

360.63

240.42

120.21

0.00 T

ol 0.00 992.25
-120.21

1,984.50 2,976.75 3,969.00 4,961.25 5,953.50 6,945.75

7,938.00

-240.42

-360.63

-480.84 -
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VGM1 EURO STOXX 50 Jun21
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HCK1-HSCEI Futures May21

1,071.97

803.97

535.98
—  267.99
ol
=
) 0.00 ; ; ; : : : :
ol 0.00 2,673.50  5,347.00  8,020.50 _~10,694.00 13,367.50 16,041.00 18,714.50 21,388.00
M -267.99

-535.98

-803.97

-1,071.97 -
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KR4201R54258-2021-05 2425

22,950.00

17,212.50

11,475.00

—~ 5,737.50

E, 0.00 . r .
ol 0.00 106.25 212.50 318.75

M -5,737.50

425.00

531.25

637.50

743.75

850.00

-11,475.00

-17,212.50

-22,950.00
72

KR4201R54274-2021-05 §427.5

39,330.00

29,497.50

19,665.00

—~ 9,832.50

a 0.00 : . ;

ol 0.00 106.88 213.75 320.63 427.50

534.38

641.25

748.13

855.00

M -9,832.50

-19,665.00

-29,497.50

-39,330.00



KR4301R54272-2021-05 5427.5

28,535.63
21,401.72
14,267.81
— 713391
od
a0 0.00 : : : . : . .
35 0.00 106.88 213.75 32M.50 534.38 641.25 748.13 855.00
-7,133.91
-14,267.81 /
-21,401.72 /
-28,535.63
717
3. ALt2|eE 2o PRSI A Mol AT (EH9l: Bt
KR4201R54258 2021-05 2425 1519
7| =Rt HE Y
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 447 444 440 435 428 419 408
-5.33% 429 418 404 388 370 351 330
-2.67% 342 315 288 259 230 200 169
0% 101 67 34 0 -34 -67 -101
2.67% -326 -349 -375 -402 -429 -458 -487
5.33% -877 -887 -900 -914 -931 -950 -970
8.00% -1,478 -1,481 -1,485 -1,491 -1,498 -1,508 -1,519
KR4201R54274 2021-05 24275 2,492
7| E=RHLto| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 648 645 640 633 623 611 595
-5.33% 628 613 594 571 545 516 484
-2.67% 517 476 434 389 342 294 245
0% 173 115 58 0 -58 -115 -173
2.67% -488 -534 -583 -633 -684 -736 -789
5.33% -1,393 -1414 -1,440 -1,470 -1,504 -1,540 -1,578
8.00% -2,405 -2,411 -2,421 -2,434 -2,450 -2,469 -2,492
KR4301R54272 2021-05 %4275 2,036
7| =Rt HEY
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,035 -2,035 -2,035 -2,036 -2,036 -2,036 -2,036
-5.33% -1,276 -1,277 -1,277 -1,278 -1,280 -1,282 -1,286
-2.67% -528 -535 -544 -554 -565 -577 -591
0% 68 45 23 0 -23 -45 -68
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HCK1-HSCEI Futures May21
287.13
191.42
— 9571
od
=
:;E 0.00 . . . 1 . . .
ol 0.00 2,673.50  5,347.00  8,020.50 _~10,694.00 13,367.50 16,041.00 18,714.50  21,388.00
A -95.71
-191.42
-287.13
-382.85 -
74
OHHIK1-C110-HSCEI
2.46
1.85
1.23
— 062
ol
=
g[ 0.00 . . . y ; ; ; )
ol 0.00 17.00 34.00 51.00 68.00 85.00 102.00 119.00 136.00
M -0.62
-1.23
1.85
-2.46



A

OHHIK1-C111-HSCEI

2.09

1.57

1.04

0.52

0.00
0.00

T T T

12.00 24.00 36.00

48.00 60.00

72.00 84.00 96.00

-0.52

o~

-1.04

o~

-1.57

o~

-2.09

717

OHHIK1-P110-HSCEI

13.37

10.03

6.68

3.34

.00

92.25 184.50

276.75 369.00 461.25

553.50 645.75 738.00

/

/

-10.03

-13.37

72

OHHIK1-P111-HSCEI

16.30

12.23

.00

112.50 225.00

337.50 450.00 562.50

T T 1

675.00 787.50 900.00
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HCK1 HSCEI Futures May21
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OHHIK1-P11 HSCEI
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A3 #t5d  2M L
+=A T = B = 10 0 10 & Q|
= #t5H =M 0 9% -96 EtLK

2. B7|AE &

10

=

OESXK1-C4025-EURO STOXX 50

16.21

12.16

— 0.00 T T T '
ol 0.00 6.38 12.75 19.13 25.50 31.88 38.25 44.63 51100

-12.16

-16.21

72

OESXK1-C4050-EURO STOXX 50

5.29

3.97

2.64

— 132

— 0.00 T T T .
ol 0.00 4.25 8.50 12.75 17.00 21.25 25.50 29.75 34.00

-2.64

-3.97

-5.29



45.99

34.49

23.00

—~ 1150

— 0.00

-11.50

-23.00

-34.49

-45.99

28.13

21.10

14.06

— 7.03

— 0.00

-7.03

-14.06

-21.10

-28.13

OESXK1-P4025-EURO STOXX 50

.00 18;48 36;95 SSMQO 92;38 11[;.85 129I.33 147I.80
73
OESXK1-P4050-EURO STOXX 50
.00 22160 45120 67M40 113I.00 135I.60 158I.20 180I.80
73
3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)
260105SQPX SG EURO Covered CALL STRATEGY 0.22
OESXK1-C40 EURO STOXX 50 1
OESXK1-C40 EURO STOXX 50 042
OESXK1-P40 EURO STOXX 50 4
OESXK1-P40 EURO STOXX 50 2
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1 Aot3Y

Heoh 2
il w7158 M= 0 0 0 &
ol ft5H =4 0 0 0Ly
=7 o7l=y M2 4,042 0 4,042 ALY
A f7t5d =M 959 7,391 -6,432 EtLY

2. B7|AE &

10

=

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

3,031.33

2,020.89

—~ 1,010.44

— 0.00 T T T ¢ T T T
ol 0.00 106.36 212.73 319.09 425.45 531.81 638.18 744.54 850.90

M -1,010.44

-2,020.89

-3,031.33

-4,041.78 -

72

KR4201R54472-2021-05 2447.5

6,041.25

4,530.94

3,020.63

— 1,510.31

— 0.00 T T T ' T T T ]
ol 0.00 111.88 223.75 335.63 447.50 559.38 671.25 783.13 895.00

M -1,510.31

-3,020.63

-4,530.94

-6,041.25



A

A

1,350.00

1,012.50

675.00

337.50

0.00

KR4201R54506-2021-05 450

0.00

-337.50

-675.00

-1,012.50

-1,350.00

112.50 225.00 337.50 450.00 562.50 675.00 787.50 900.00

o~

o~

74

KR4301R54256-2021-05 3425

425.00

318.75

212.50

106.25

~

0.00

.00

T T T T T T T 1

106.25 212.50 318.75 425.00 531.25 637.50 743.75 850.00

-106.25

-212.50

-318.75

-425.00

72

KR4301R54272-2021-05 5427.5

534.38

400.78

267.19

133.59

o~

0.00

.00

T T T Y T T T 1

106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00

-133.59

-267.19

-400.78

-534.38
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KR4101R60000 2021-06 ZALI|200K| =M E 324

JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -324 -324 -324 -324 -324 -324 -324
-5.33% -216 -216 -216 -216 -216 -216 -216
-2.67% -108 -108 -108 -108 -108 -108 -108
0% 0 0 0 0 0 0 0
2.67% 108 108 108 108 108 108 108
5.33% 216 216 216 216 216 216 216
8.00% 324 324 324 324 324 324 324
KR4201R54472 2021-05 =447.5 224

JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 18
-5.33% 18 18 18 18 17 16 15
-2.67% 18 17 16 14 11 9 5
0% 12 9 5 0 -5 -11 -16
2.67% -12 -19 -27 -35 -43 -51 -59
5.33% -74 -83 -92 -101 -110 -119 -127
8.00% -181 -187 -194 -201 -208 -216 -224
KR4201R54506 2021-05 £450 46

IEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 3 3 3
-5.33% 3 3 3 3 3 3 3
-2.67% 3 3 3 2 2 1 1
0% 2 2 1 0 -1 -2 -3
2.67% -2 -3 -5 -6 -8 -10 -12
5.33% -14 -16 -18 -20 -22 -24 -26
8.00% -35 -37 -38 -40 -42 -44 -46
KR4301R54256 2021-05 %425 29

IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 29 29 29
-5.33% 18 18 18 18 18 18 18
-2.67% 7 7 7 7 8 8 8
0% -1 -1 0 0 0 1 1
2.67% -3 -3 -3 -3 -3 -2 -2
5.33% -3 -3 -3 -3 -3 -3 -3
8.00% -3 -3 -3 -3 -3 -3 -3
KR4301R54272 2021-05 #4275 38

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 38 38 38 38 38 38 38
-5.33% 24 24 24 24 24 24 24
-2.67% 10 10 10 10 11 11 11

0% -1 -1 0 0 0 1 1

2.67% -5 -5 -5 -5 -4 -4 -4
5.33% -6 -6 -6 -6 -6 -6 -5
8.00% -6 -6 -6 -6 -6 -6 -6

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

{2l CH &
Mt = B 0 0 Ly
A RtEH M= 2,693 0 2,693 ZtLK
2. @7 AHe 2ol F=
KR4108R60005-2021-06 KRX300 M &
2,019.57
1,346.38
—_— 673.19
ol
i[ 0.00 T T T 7 T T T
Or 0.00 480.85 961.70 1,442.55 1,923.40 2,404.25 2,885.10 3,365.95 3,846.80
<‘IJ -673.19
-1,346.38
-2,019.57
-2,692.76 -
A
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R60005 2021-06 KRX300 M= 216
7| EX4te| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -216 -216 -216 -216 -216 -216 -216
-5.33% -144 -144 -144 -144 -144 -144 -144
-2.67% -72 -72 -72 -72 -72 -72 -72
0% 0 0 0 0 0 0 0
2.67% 72 72 72 72 72 72 72
5.33% 144 144 144 144 144 144 144
8.00% 216 216 216 216 216 216 216
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2 2021-05-07
2021-05-06

el &
A ®#7t5d M= 0 0 0
A w5 2 0 0 0 e
+A w#7t5d M= 1,087 0 1,087
A {7158 |a¢ 1,462 0 1,462 EtQ
2. 7N e 29T E
VNCK1-VN30 Index Future May21
815.02
543.35
—  271.67
od
:;E 0.00 ; : : : . . ;
ol 0.00 333.98 667.95 1,001.93 ~1,33590 1,669.88  2,003.85  2,337.83  2,671.80
A -271.67
-543.35
-815.02
-1,086.70 -
77
3. ALIE|RE £ ZHF (X HE L0 EZH) (THel-ee2kR)
2.5504E+11 VN3O0TR Index(EUR) 117
VNCK1 VN30 Index Future May21 87
4. TP EFO| Z|CHEMO Y FAH(VaR : 9% 42| +=F,10 7| F) (THel-e2kR)
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ORI QI AT A D (R H-THEE)

1 Aot3Y

7{eCh &
iy #t5d  d= 0 0 0
= |IEH NE 1,872 405 1,467

332.31

221.54

110.77

0.00

CLN1-WTI CRUDE FUTURE Jul21

0.00

-110.77

-221.54

-332.31

-443.08

353.73

235.82

117.91

0.00

16.40

32.80 49.19 65.59 81.99 98.39 114.78

131.18

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-117.91

-235.82

-353.73

-471.64

17.24

34.48 51.72 68.96 86.20 103.44 120.68

137.92




HON1-NY Harb ULSD Fut Jul21

94.74 /
71.06 /
47.37 /
23.69 /
0.00 T T T T T T |
0.00 0.50 1.00 1.50 2.00 2.50 3.00 3.50 4.00
-23.69 /
-47.37 /
-71.06
-94.74
717
KR4175R50005-2021-05 Ef2{M S
303.89 \\
202.59 \
101.30 \
0.00 T T T T T T !
0.00 281.38 562.75 844.13 1,125.5 1,406.88 1,688.25 1,969.63 2,251.00
-101.30 \
-202.59 \
-303.89 \
-405.18
717
NGN21-NATURAL GAS FUTR Jul21
470.04 /
352.53 /
235.02 /
117.51 /
0.00 T T T T T T |
0.00 0.75 1.49 2.24 2.98 3.73 4.47 5.22 5.96
-117.51 /
-235.02 /
-352.53
-470.04



QSN1-Low Su Gasoil G Jul21

142.31 /
94.87 /
—~ 4744 /
8 /
EF_ 0.00 r . . . . . .
ol 0.00 140.44 280.88 421.31/561'.75 702.19 842.63 983.06 1,123.50
M -47.44
-94.87 //
-142.31
-189.74
7+
XBN1-GASOLINE RBOB FUT Jul21
151.91 /
101.27 /
— 5064 /
& /
EE 0.00 ; : : . : : )
ol 0.00 0.54 1.07 1.61 2.14 2.68 3.21 3.75 4.28
W4 -50.64 /
-101.27
-151.91 /
-202.54
7}
3. AlU2|QE 2ol PRSI & Mo 42 (Ehgl: e akel)
CLN1 WTI CRUDE FUTURE Jul21 35
CON1 BRENT CRUDE FUTR Jul21 38
HON1 NY Harb ULSD Fut Jul21 8
KR4175R500 2021-05 Ef3{M = 32
NGN21 NATURAL GAS FUTR Jul21 38
QSN1 Low Su Gasoil G Jul21 15
XBN1 GASOLINE RBOB FUT Jul21 16
4. TPEAEO| XL EA0 4 H(VaR : 9% M E|+F,10Y7|F) (EH|-EHTHR])



2021-05-07
2021-05-06

OHac|2NUY LSS A (KA -y

-
[=]
o

1 Aot3Y

el Cho

7/t

rx

rx
Mo | Mo

7715

428.69

321.52

214.35

107.17

0.00

-107.17

-214.35

-321.52

-428.69

568.35

378.90

189.45

0.00

-189.45

-378.90

-568.35

-757.80

0.00

0.00

BON1-SOYBEAN OIL FUTR Jul21

15.87

31.73 47.60

63.46 79.33 95.19

111.06

126.92

72

CN1-CORN FUTURE Jul21

177.13

354.25 531.38

708.50 885.63 1,062.75

1,239.88

1,417.00




A

A

CTN1-COTTON NO.2 FUTR Jul21

147.49

110.61

73.74

36.87

-73.74

-110.61

-147.49

316.34

237.25

158.17

79.08

590.89

393.93

196.96

-393.93

-590.89

-787.85

/

.00 21.83 43.67 65.50 87.33 109.16 131.00 152.83 174.66

/

/

717

KCN1-COFFEE 'C' FUTURE Jul21

/

/

/

.00 37.46 74.93 112.39 149.85 187.31 224.78 262.24

/

/

0.00 281.38 562.75 844.13 1,125.5 1,406.88 1,688.25 1,969.63 2,251.00

72

KR4175R50005-2021-05 S ME

.
o~

o~




A

161.45

121.09

80.73

-80.73

-121.09

-161.45

334.48

250.86

167.24

-167.24

-250.86

-334.48

KWN1-KC HRW WHEAT FUT Jul21

/

.00 179.25

T T

358.50

537.75 717.00 896.25

T

1,075.50

T 1

1,254.75 1,434.00

/

/

74

SBN1-Sugar #11 (WORLD) Jul21

/

.00 4.38

8.77

13.15 17.53 21.91

26.30

30.68 35.06

/

/

72

SMN1-SOYBEAN MEAL FUTR Jul21

/

.00 106.10

T T

212.20

318.30 424.40 530.50

636.60

T 1

742.70 848.80




607.75

455.81

303.87

—~ 151.94

— 0.00

-151.94

SN1-SOYBEAN FUTURE Jul21

/
/
/
e

2|r 0.00 385.56 771.13 1,156.69 ,542.25 1,927.81 2,313.38 2,698.94 3,084.50
i

/

-303.87 /
-455.81
-607.75
714
WN1-WHEAT FUTURE(CBT) Jul21
334.65 /
250.99
167.32 /
—~ 8366 /
& /
EE 0.00 . : ; ; ; ; .
ol 0.00 186.13 372.25 SSM.SO 930.63 1,116.75 1,302.88 1,489.00
M -83.66
-167.32 /
-250.99 /
-334.65
714
3. AlLI2| 2 o] ZHE(X[CHE A2 H) (THS|- 24 TLR)
BON1 SOYBEAN OIL FUTR Jul21 34
CN1 CORN FUTURE Jul21 61
CTN1 COTTON NO.2 FUTR Jul21 12
KCN1 COFFEE 'C' FUTURE Jul21 25
KR4175R500 2021-05 E&{ M= 63
KWN1 KC HRW WHEAT FUT Jul21 13
SBN1 Sugar #11 (WORLD) Jul21 27
SMN1 SOYBEAN MEAL FUTR Jul21 27
SN1 SOYBEAN FUTURE Jul21 49
WN1 WHEAT FUTURE(CBT) Jul21 27
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