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214.55

160.91
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0.00

-53.64

-107.28

-160.91

-214.55

9.36

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

0.00 107.28 214.55 321.83 429.10 536.38 643.65

750.93 858.20
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KR41D9R50000-2021-05 CJ CGV/{EH M=

7.02

4.68

2.34

0.00

0.00 6,500.00 13,000.00  19,500.00_.26,000.00  32,500.00  39,000.00

45,500.00 52,000.00
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OH
2021-06 DA L200K| =M=

KR4101R60000 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% -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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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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806.72

537.81
— 26891
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) 0.00 ; ; ; : : : :
ol 0.00 2,682.25 536450  8,046.75 _~10,729.00 13,411.25 16,093.50 18,775.75 21,458.00
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-1,075.63 -
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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
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KR4201R54258 2021-05 2425 1,587
7| =Rt HE Y
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 473 471 468 464 457 450 440
-5.33% 456 446 433 418 401 383 364
-2.67% 362 336 309 282 254 226 197
0% 91 61 30 0 -31 -61 -92
2.67% -375 -393 -413 -434 -457 -481 -505
5.33% -953 -958 -966 -976 -987 -1,001 -1,016
8.00% -1,563 -1,564 -1,566 -1,569 -1,574 -1,579 -1,587
KR4201R54274 2021-05 24275 2,611
7| E=RHLto| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 683 681 677 671 663 652 639
-5.33% 664 650 633 612 588 561 532
-2.67% 545 506 465 422 377 332 286
0% 159 106 53 0 -53 -106 -160
2.67% -570 -606 -645 -686 -729 -774 -819
5.33% -1,525 -1,538 -1,556 -1,576 -1,600 -1,627 -1,657
8.00% -2,559 -2,562 -2,567 -2,574 -2,583 -2,596 -2,611
KR4301R54272 2021-05 %4275 2,013
7| =Rt HEY
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,013 -2,013 -2,013 -2,013 -2,013 -2,013 -2,013
-5.33% -1,251 -1,251 -1,251 -1,252 -1,253 -1,255 -1,257
-2.67% -499 -506 -514 -523 -534 -546 -558
0% 60 40 20 0 -20 -40 -60
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HCK1-HSCEI Futures May21
230.49
153.66
—~ 76.83
od
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:;E 0.00 . . . 1 . . .
ol 0.00 2,682.25 536450  8,046.75 _~10,729.00 13,411.25 16,093.50 18,775.75  21,458.00
A -76.83
-153.66
-230.49
-307.32 -
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OHHIK1-C110-HSCEI
2.53
1.89
1.26
— 063
ol
=
g[ 0.00 . . . y ; ; ; )
ol 0.00 17.50 35.00 52.50 70.00 87.50 105.00 122.50 140.00
M -0.63
-1.26
1.89
-2.53
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1.77

1.33

0.88

0.44

0.00

0.00

12.25 24.50 36.75 49.00 61.25 73.50 85.75

98.00

-0.44

o~

-0.88

o~

-1.33

o~

-1.77

717

OHHIK1-P110-HSCEI

9.70

7.28

4.85

243

0.00

00

84.00 168.00 252.00 336.00 420.00 504.00 588.00

672.00

-2.43

/

-4.85

/

-7.28

-9.70

15.01

11.26

7.51

3.75

0.00

-3.75

-7.51

-11.26

-15.01
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OHHIK1-P111-HSCEI

00

T

104.00 208.00 312.00 416.00 520.00 624.00 728.00

832.00
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HCK1 HSCEI Futures May21
OHHIK1-C11 HSCEI
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OHHIK1-P11 HSCEI
OHHIK1-P11 HSCEI
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OESXK1-C4025-EURO STOXX 50

15.63

11.72

7.82

—~ 3091

— 0.00 T T T ' T
ol 0.00 6.15 12.30 18.45 24.60 30.75 36.90 43.05 49(20

-3.91

-7.82

-11.72

-15.63
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4.94

3.71

2.47

—~ 124

— 0.00 T T T .
ol 0.00 3.98 7.95 11.93 15.90 19.88 23.85 27.83 31.80




45.40

34.05

22.70

—~ 1135

— 0.00

-11.35

-22.70

-34.05

-45.40

27.77

20.83

13.88

—~ 694

— 0.00

-6.94

-13.88

-20.83

-27.77

OESXK1-P4025-EURO STOXX 50

.00 18;25 36;50 54%00 91;25 109I.50 127I.75 146;.00
73
OESXK1-P4050-EURO STOXX 50
.00 22133 44165 66M30 111I.63 13?:.95 156I.28 178I.60
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260105SQPX SG EURO Covered CALL STRATEGY 0.19
OESXK1-C40 EURO STOXX 50 1
OESXK1-C40 EURO STOXX 50 04
OESXK1-P40 EURO STOXX 50 4
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il w7158 M= 0 0 0 &
ol #7158 =M 0 0 0Ly
+A w7158 M= 4,076 0 4,076 LK
A f7t5d =M 959 7,391 -6,432 EtLY
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KR4101R60000-2021-06 I A 1| 200X| =M &

4,076.45

3,057.34

2,038.23

—~ 1,019.11

— 0.00 T T T ¢ T T T
ol 0.00 107.28 214.55 321.83 429.10 536.38 643.65 750.93 858.20

M -1,019.11

-2,038.23

-3,057.34

-4,076.45 -
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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

-1,510.31

-3,020.63

-4,530.94

-6,041.25
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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
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o~
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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 326

JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -326 -326 -326 -326 -326 -326 -326
-5.33% -217 -217 -217 -217 -217 -217 -217
-2.67% -109 -109 -109 -109 -109 -109 -109
0% 0 0 0 0 0 0 0
2.67% 109 109 109 109 109 109 109
5.33% 217 217 217 217 217 217 217
8.00% 326 326 326 326 326 326 326
KR4201R54472 2021-05 =447.5 236

JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 17 17 17 17
-5.33% 18 17 17 17 16 16 15
-2.67% 17 16 15 14 12 9 6
0% 11 8 4 0 -5 -10 -15
2.67% -15 -22 -29 -37 -44 -52 -59
5.33% -85 -93 -101 -109 -117 -125 -133
8.00% -201 -206 -211 -217 -223 -229 -236
KR4201R54506 2021-05 £450 48

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 2
-2.67% 3 3 3 2 2 2 1
0% 2 1 1 0 -1 -2 -3
2.67% -2 -4 -5 -7 -8 -10 -12
5.33% -16 -17 -19 -21 -23 -25 -26
8.00% -39 -41 -42 -43 -45 -46 -48
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% 17 17 17 17 17 17 17
-2.67% 6 6 7 7 7 7 7
0% -1 -1 0 0 0 1 1
2.67% -2 -2 -2 -2 -2 -2 -2
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301R54272 2021-05 #4275 38

7| =Rt s




7} -2500% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% 38 38 38 38 38 38 38
-5.33% 23 23 23 23 23 23 24
-2.67% 9 9 10 10 10 10 10

0% -1 -1 0 0 0 1 1

2.67% -4 -4 -4 -3 -3 -3 -3
5.33% -4 -4 -4 -4 -4 -4 -4
8.00% -4 -4 -4 -4 -4 -4 -4
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A S7t5dH  ME 2,715 0 2,715 ZrLY
2. BN £ARZ
KR4108R60005-2021-06 KRX300 M &
2,035.95
1,357.30
—_— 678.65
=l
i[ 0.00 T T T 7 T T T
or 0.00 484.75 969.50 1,454.25 1,939.00 2,423.75 2,908.50 3,393.25 3,878.00
«J -678.65
-1,357.30
-2,035.95
-2,714.60 -
2
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R60005 2021-06 KRX300 ME 217
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -217 -217 -217 -217 =217 =217 =217
-5.33% -145 -145 -145 -145 -145 -145 -145
-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% 145 145 145 145 145 145 145
8.00% 217 217 217 217 217 217 217
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el &
A ®#7t5d M= 0 0 0
A w5 2 0 0 0 e
+A w#7t5d M= 1,048 0 1,048
A {7158 |a¢ 1,461 0 1,461 EtQ
2. 7N e 29T E
VNCK1-VN30 Index Future May21
786.10
524.07
—~  262.03
od
:;E 0.00 ; : : : . . ;
ol 0.00 334.13 668.25 1,002.38 1,336.50  1,670.63  2,004.75  2,338.88  2,673.00
A -262.03
-524.07
-786.10
-1,048.14 -
77
3. ALIE| Y £ ZHF (X CHEL Y ZH) (THel-ee2kR)
2.5504E+11 VN3O0TR Index(EUR) 117
VNCK1 VN30 Index Future May21 84
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

74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,852 404 1,448

436.74

327.55

218.37

109.18

0.00

CLN1-WTI CRUDE FUTURE Jul21

0.00

-109.18

-218.37

-327.55

-436.74

349.30

232.87

116.43

0.00

16.17

32.34 48.50 64.67 80.84 97.01 113.17

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-116.43

-232.87

-349.30

-465.73

17.02

34.05 51.07 68.09 85.11 102.14 119.16

136.18




HON1-NY Harb ULSD Fut Jul21

94.11 /
70.58 /
47.05 /
23.53 /
0.00 T T T T T T |
0.00 0.50 1.00 1.49 1.99 2.49 2.99 3.48 3.98
-23.53 /
-47.05 /
-70.58
-94.11
717
KR4175R50005-2021-05 Ef2{M S
302.89 \\
201.92 \
100.96 \
0.00 T T T T T T !
0.00 280.45 560.90 841.35 1,121.8 1,402.25 1,682.70 1,963.15 2,243.60
-100.96 \
-201.92 \
-302.89 \
-403.85
717
NGN21-NATURAL GAS FUTR Jul21
468.62 /
351.47 /
234.31 /
117.16 /
0.00 T T T T T T |
0.00 0.74 1.49 2.23 2.97 3.71 4.46 5.20 5.94
-117.16 /
-234.31 /
-351.47
-468.62



QSN1-Low Su Gasoil G Jul21

140.30 /
93.53 /
—  46.77 /
8 /
EF_ 0.00 ; : : : : : :
ol 0.00 138.50 277.00 41%.00 692.50 831.00 969.50 1,108.00
M -46.77
-93.53 //
-140.30
-187.07
77
XBN1-GASOLINE RBOB FUT Jul21
199.40 /
149.55
99.70 /
— 49.85 /
& /
EE 0.00 : : : : : : ]
ol 0.00 0.53 1.06 1.58 2.11 2.64 3.17 3.69 4.22
W4 -49.85 /
-99.70
-149.55 /
-199.40
!
3. AlL2| 2 2o FRHS @A UCIYIY) GEEEE)
CLN1 WTI CRUDE FUTURE Jul21 35
CON1 BRENT CRUDE FUTR Jul21 37
HON1 NY Harb ULSD Fut Jul21 8
KR4175R500 2021-05 Ef3{M = 32
NGN21 NATURAL GAS FUTR Jul21 37
QSN1 Low Su Gasoil G Jul21 15
XBN1 GASOLINE RBOB FUT Jul21 16
4. I HEO| XM HSA(VaR : 99%LHE|+F,10Y7|F) (THS|: =4 TER)



2021-05-10
2021-05-07

OHac|2NUY LSS A (KA -y

-
[=]
o

1 Aot3Y

el Cho

7/t

rx

rx
Mo | Mo

7715

325.75

217.17

108.58

0.00

-108.58

-217.17

-325.75

-434.34

576.08

384.05

192.03

0.00

-192.03

-384.05

-576.08

-768.11

0.00

0.00

BON1-SOYBEAN OIL FUTR Jul21

16.09

32.18 48.26

64.35 80.44 96.53

112.61

128.70

72

CN1-CORN FUTURE Jul21

179.69

359.38 539.06

718.75 898.44 1,078.13

1,257.81

1,437.50




A

A

CTN1-COTTON NO.2 FUTR Jul21

114.69

76.46

38.23

/

T 1

.00 22.65 45.29 67.94 90.58 113.23 135.87 158.52 181.16

/

-76.46

/

-114.69

-152.91

244.15

162.76

81.38

588.95

392.63

196.32

-392.63

-588.95

-785.26

717

KCN1-COFFEE 'C' FUTURE Jul21

/

.00 38.58 77.15 115.73 154.30 192.88 231.45 270.03 308.60

/
/

72

KR4175R50005-2021-05 S ME

.
o~

o~ —

0.00 280.45 560.90 841.35 1,121.8 1,402.25 1,682.70 1,963.15 2,243.60




A

A

KR4175R60004-2021-06 S ME

56.09

42.07

28.05

14.02

o~

0.00

0.00 280.45 560.90 841.35 1,121.8 1,402.25 1,682.70 1,963.15 2,243.60

-14.02

-28.05

-42.07

o~
o~
.

-56.09

163.53

122.65

81.76

40.88

248.84

165.90

82.95

-165.90

-248.84

-331.79

717

KWN1-KC HRW WHEAT FUT Jul21

/
/
/

/

.00 181.69 363.38 545.06 726.75 908.44 1,090.13 1,271.81 1,453.50

/
/

72

SBN1-Sugar #11 (WORLD) Jul21

/

0.00 4.39 8.78 13.16 17.55 21.94 26.33 30.71 35.10




A

SMN1-SOYBEAN MEAL FUTR Jul21

336.70 /
252.52 /
168.35 /
84.17 /
0.00 : : : : : : .

0.00 106.83 213.65 320.48 427.30 534.13 640.95 747.78 854.60
-84.17 /
-168.35 /
252,52
336,70

74
SN1-SOYBEAN FUTURE Jul21

463.66 //
309.11 /
154.55 /
0.00 : : : : : : .

0.00 392.38 78475  1,177.13 _~1569.50  1,961.88  2,354.25  2,746.63  3,139.00
-154.55 /
-300.11 /
-463.66
-618.21

74
WN1-WHEAT FUTURE(CBT) Jul21

338.41 /
253.81 /
169.20 /
84.60 /

0.00 : : : : : : .

00 188.31 376.63 564.94 753.25 94156  1,129.88  1,31819  1,506.50
-84.60 /
-169.20 /
-253.81
33841




3. MLIE| 28 £FZHS(E L0 ESH) (SHel- = 2ha)

BON1 SOYBEAN OIL FUTR Jul21 35
CN1 CORN FUTURE Jul21 61
CTN1 COTTON NO.2 FUTR Jul21 12
KCN1 COFFEE 'C' FUTURE Jul21 26
KR4175R500 2021-05 E{ M= 63
KR4175R600 2021-06 Ea{M = 4
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
4. P4 Fo| Zt= M= H(VaR : 99% L E|+F, 10U 7| F) (SHRI- 2h3)

376
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